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Annual statement for the year 2020 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 11,282,725 741 11,282,725 LA1,282,725 | e 71
1.02 All Other GOVEIMMENLS.........cccrereereereereiineesneisneesesseessesssessssesseens | sevsesssensssnsssssssssssnns | seeeeesneesanees 0.0 [ | e | e (1N ST 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cooecveeennee 1,424,809 | ...ccoovvvnnes 0.9 [ 1,424,809 | ..o | v 1,424,809 | ...ccoovvvenn 0.9
1.04 U.S. Political Subdivisions of States, Territories and
P0sSESSIoNS, GUArANtEEM..........vuueererierierirerieiseisessesisesieneenees | ceveesenenens 3,643,043 | ..o 2.3 | 3,643,043 | .o | e 3,643,043 | .coooviinee 2.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed..........cueereereirerreeieeiesirssssesssisssssessesssennns | evevenennns 31,284,822 | ..o 196 [ 31,284,822 | ..o [ e 31,284,822 | ..o 19.6
1.06 Industrial and MISCEIIANEOUS............ccveereeeerieeirerirrirssiseiserisesisenens | eeverenennns 41,516,007 | ..ccocrvvennee 26.0 | .o 41,516,007 | oo [ eeverenenens 41,516,007 | .ccocrrevnnee 26.0
1.07 HybDIid SECUMHES.......ocveeeveeeeietctere et tess s ssssssessenas | cevssssisssssssesssssssenes | seressesseseenns 0.0 | oo | e | e (1 [P 0.0
1.08 Parent, Subsidiaries and Affiliates..........coucrenernernernerneineierinens | e [ e 0.0 [ | e | e (1N ST 0.0
1.09 SVO Identified FUNGS.......coccrevnrinerierieeieriniinninsissssesseeseesenseees | vevnennensssssssssssssns | sevvneennnnnnd 0000 [ Lo [ v, (V1N ST 0.0
1.10 Unaffiliated Bank LOANS..........ccocueenmrinriennienerinecirncinseennenneeneenennens Lusssssssssssesssssesseens | aeesseennnennn000 [ Lo | v, [V I 0.0
1.11 Total Long-Term Bonds.........cccccvevveerverrereeseerescseesesesesssesseessnes | cereeennnn89,151,406 | ... 55.8 | ..........89,151,406 | o0 | 89,151,406 | ...ccovuv. 55.8
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........cccevererreererierieieceieseeens | eeveereseeseses s | eveevesveninnnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........c.coeervrrermnrnernerneeienisins L | o 0.0 o e | i [V I 0.0
2.03 Total Preferred SOCK..........owvurirmrmrineiniriesiseeiesisssssssessssnsens | seeseesnessnesenesesse (V1N ST 0.0 [ oo (V1) I 0 [ o (1N ST 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. [ corerererrrrrrrnrnnnnrnne | coververninnnenns 0.0 | v e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ........cooververrrmeenes [ corvrmrnrnnrrinensnninne | cevereerninnenns 0.0 | v [ | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........cccoovrvrres [ corrmrnrnnreinrnsnninne | v 0.0 | e | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other...........ccocveueveveereereeeeeeies | e | eveereeiensins 0.0 [ e | e (1 [P 0.0
3.05 MULUEI FUNGS.....coieriiiceree ettt
3.06 Unit INVESIMENE TIUSES......vuverrereecerrireieeeseie et sesseneees
3.07 CloSEd-ENd FUNGS........overeiirrieieiecineiees e sseseeeseseas
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES......vureeererrerrineereieesneiseessesssssssssssssssssssssessssssssssssens | sevssssesssssnsssessssssnsnsss | sesnsssessessnnes 0.0 | v [ | e (] I 0.0
4.02 Residential MOrGages.......co.covrurerrrenrirreneenrieeneensinssssesnsessessssssssness | seeseesesssssnssssssnssssssnsss | sesnsesesessnnes 0.0 | v [ | e (0] I 0.0
4.03 Commercial MOMGAGES. .....c.vurrrrerrirerineeeeneenseseissssssssssssssssssssssesens | sevseesesssssssssssssssnssnsss | eensesesesennes 0.0 | v [ | e (0] I 0.0
4.04 Mezzaning Real EState LO@NS..........cocovieieneureneeneereisinsineieseneenenns | cevveessinsenessssnsenssness [ eesnseiesesenens 0.0 | oo [ | e (N I 0.0
4.05 Total Valuation Allowance
4.06 Total MOMGage LO@NS..........oceieneerieerneineieeseieeiseesesssesseeseeessesenn
5. Real Estate (Schedule A):
5.01 Properties Occupied by Company...........cccceeeeeeerreecreeeeeeseeeerens | eevereeeieeeeeseeeeeneeies | evereeieineened0.0 | oo e | e (1 [P 0.0
5.02 Properties Held for Production of INCOME...........cccevvvevreccereeenneees f e [ eerieieieeend0.0 | e e | e (1 [P 0.0
5.03 Properties Held for Sale..........cocvcuviererieriesiecseseesesseneieessnes Lossensesssssnsesssssensens | ernersnereereens0:0 [ oiiiiiiiiiiiisieiiiies | oeisiissisesssiesiens | coresesisssssesesesssens 0] i 0.0
5.04 Total Real Estate.... .0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cc.coomimeneneeneeneineineisssssssssisseens | v 756,056 | ..covvrenncnn. 05 [ 756,056 | ..o [ e 756,056 | ..covvrenncen. 0.5
6.02 Cash Equivalents (Schedule E, Part 2)...........cocooevmeneinrineenneoneens | v, 314,603 | oo 0.2 [ 314,603 | .o [ e 314,603 | oo 0.2
6.03 Short-Term Investments (Schedule DA)..........cccoeeeeeeeeveeceeeieiens Lo L evereeisieeened0.0 [ Lo | i (L 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| coceeee0eeee 1,070,659 | coovcveveienl0.7 | i 1,070,659 | o0 | 1,070,659 | ..covvvernee. 0.7
7. CONTACt LOBNS.......ieieiiiisi ettt
8. Derivatives (SChedulg DB)..........cccocvrieiereeeeieeeiess s sessnes
9. Other Invested Assets (Schedule BA)..........c.ccoovveerveieeececeeeeeeeiens
10. Receivables for SECUMLIES. ...
11. Securities Lending (Schedule DL, Part 1)....
12. Other Invested Assets (Page 2, Line 11)......
13, Total INVEStEd ASSELS. ... snssees | erseesees 159,874,951 [ ..o 1000 |...c..ce. 159,874,951 [ oo 0 e 159,874,951 [ .o 100.0
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Annual statement for the year 2020 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT........ovueurererereierireisresssesseeessssssssessessssssessessssssessessess s s st ens e ssesses st snsessessessessessasssnssesssssesssssssnssassnsnnssns

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovurrrnrerininrireieiesessiesssssse st ssesssssssssesssssssssessessssssessesens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cvuriiurincnrieinerrsseese et seesesessees

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt ettt st bbbttt

4. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18.........oiuiiriiiecireieieie sttt is ettt sttt s8££ 8 ettt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbbttt
6.2 Totals, Part 3, COIUMN 13.......o ettt bbbt bbb bbbt bbb baee

7. Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 12 ...ttt ettt ettt ettt s s st sastesenanesssnaetasans et esnsesssenantanes
7.2 Totals, Part 3, COIUMN M0.......ciciieieieisie ettt ettt a bbb bbbttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN ...ttt bbbt b bbbttt
8.2 Totals, Part 3, COIUMN O.......ourieeteeeeetseete ettt ettt a bbbt ae bt a et s st sttt ae s bbb nae bt s eee

9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

10.  Deduct total NONAAMITEEA GMOUNLS.........c.cceiueieiciiisieieise ettt bbbt b e s se b s s8R b b s s b8 s s b s bbbt n st

11.  Statement value at end of current period (LINe 9 MINUS LINE 10).......covriciiieeieiieteieis ettt ettt es st a sttt s st ss et sttt st en s s e benssnsasesssneanea

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOE YEAI..........ceuiviieeieicticreee ettt st bbb saenaes

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cceueuerrierieetieese et tes sttt b s ssenans

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccevevevereieiiieseese et sees

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2. ...ttt st sttt ten
3.2 Totals, Part 3, COIUMN 1. ...ttt et ss sttt s s

L Yoo VT o) o T OO TP

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......oueeeeeececteee ettt ettt bttt b se et s ettt enee

52 Totals, Part 3, ColUMN 8........cooveveerereeeeee e B ‘ JORCE R,
Total gain (loss) on disposals, Part 3, Column 18..........cccccveveervervcrerccrecen . N B .. B ...ttt
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt bbbt et bbb s s b
9.2 Totals, Part 3, COIUMN 13 ...ttt bbb a bbb bbbttt

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ...ttt bbbt bbbt na et
10.2  Totals, Part 3, COIUMN 10.........coiuiiiieieiiteie ettt bbbt bbbt bbb st en st sae st

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........cccoevrivrieriericreiecceseeeee s

12, TOtAl VAIUAHON GIOWANCE..........oocveieeieieciciite ettt bbb s bbbt bbb s bbb s bbb s bt s s s A s bt s bbb s bbb bt s bt tnn

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuieeiceiieieieiii ettt sttt sttt a bbb s s sttt e st b s bbb bbb ee bbb s bbb bbb bbb s et

14.  Deduct total nonadmitted amounts

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......cruriieiiicreieeeiececeeeee ettt sttt a sttt sae bbbt naes
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Annual statement for the year 2020 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YT ........ovueurerererrierereisresssessesesessssssessesssssssssessssssessessess s st enssessesses st ansessessess e st essasssnssesssssesssssssnssassnsnnssns 64,772,187
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ovriinrirrirenereieeeseeie ettt ssenens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvirirurinrneiesrses et esnees 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........c.ovuiiceiieie ettt sttt e a et a e bbbt sees s 3,413,340

3.2 Totals, Part 3, COIUMN 12.........oiiieieieiecee ettt st a ettt sa e 3,413,340

4. ACCIUAI OF QISCOUNL.........oevicetie ittt sttt bbbt s bbb bbb s s b s et s bbb e b s b sttt b s s e b a e bt s bbb b e s s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........ouoiiiiieeice ettt bbbt bbbttt 1,609,012

5.2 Totals, Part 3, COIUMN O........ouiviiieeieicte ettt bbbttt s s bbbt nees 1,609,012
6. Total gain (10sS) 0n disposals, Part 3, COIUMN 19..........c.cuiiiiieieiiei ettt sttt s e bbb bbb bbb b b b st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............cocuiiiueieiiieiiicere ettt ettt sttt s ettt s bttt bt et e s s et et se st st et s s aet s et et ensetes s anabanes
8. Deduct amortization of premium and AEPIECIAHON. ...........c.cvuiieiiiceie et b e bbb bbb bbb sttt ann 141,653
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt b s bbbt n st
9.2 Totals, Part 3, COIUMN T4 ...ttt st bbbt bbbt n st 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 15

10.2 Totals, Part 3, COIUMN T1......ouuieiiriciieiieeeiee ittt 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10)........cccevueririiiiririiireiesie sttt b st st ess et s st ensssees 69,652,886
12, Deduct total NONAAMItEE @MOUNES............ciuiiii bbb bbb
13. Statement value at end of current period (LINE 11 MINUS LINE 12).........virivricricrereieiessie sttt st s sses st s st es st st sssesssss st esass et st s s sassnsssesssssnens 69,652,886

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDEE 31 O PHIOM YEAT.........c.ciuiieicicieie ettt bbbttt bbb bbbt bee s 88,468,445
2. Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7...........c.oviuiiiicieeicieiiee ettt s et es sttt s ettt es s b et es et b s bbb es s et et se st s es b et s se b et s et e b s s et essnsetassnsetenas 17,761,604
3. ACCIUAL OF QISCOUNL. ..ottt bbb s bbb bbb s s s s bbb s bbb s e s s b s s bbb s b s sttt b b n s s s bbb s st 37,371
4. Unrealized valuation increase (decrease):

A1 P, COIUMN 2.ttt bbb s bbbt s bbbttt s et
42 Part2, Section 1, Column 15
4.3 Part2, Section 2, Column 13

44 Partd, COIUMN Tt bbb 0
5. Total gain (loss) on disposals, Part 4, Column 19............ccevvvvvrcrriininenne (15,559)
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 16,745,281
7. Deduct amortiZation OF PIEMIUM............cciiriieiierecieie ettt sttt et st s e bt s s s st et es et et s s s b e e e s se et st sen s ettt n s ss et et es st et enbes s sen s s s asteseseanes 450,521
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part 2, Section 2, Column 14.
94 Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2...........ccvveveicvrereieieieeses st sesss s sesssssnens 95,347
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9110)........ccevreririirireieiicteee et en s saes 89,151,406
12, Deduct total NONAAMIEA @MOUNLS.............eveeurreriiireriereses et ess s8R
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.vireieicriiieieieiesieie ettt sttt ss s st s bbb s sas s s s seensesntas 89,151,406
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Annual Statement for the vear 2020 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......cocovvrvnrrrrns | corrrereereirnines 11,282,725 | ..o 12,197,898 | .o 11,245,245 | ..o 11,341,382
Governments (Including all obligations 2. CANAUA........ceiieieicerecieees | et | ettt tens | ebestetess et sttt esinaes | erebeseiet sttt ettt benes
guaranteed by governments) 3. OthEr COUNMMMES. .vvurerrererrines | crerresrinssssesssssssssesssssnsssesess | eessesessesssssssssessssssssssssensnssns | nsssessssssssssssssanssssessassnssnss | sesssssssosssnssessassnsssssassnssnees
4. TOtalS. oo | crvesenienresnens 11,282,725 | oo, 12,197,898 | .ooovcrererrennnns 11,245,245 | oo, 11,341,382
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ooiieceiieeiieeseiieien | e 1,424,809 | .o 1,468,207 | ..coovevecrane 1,572,743 | . 1,400,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....oooireeereieeiieesiesees | e 3,643,043 | oo 3,955,144 | oo 3,782,706 | oo 3,380,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....coonerenirersrinserrnssienes | nsveessiesneenees 31,284,822 | ..ooovreriinirinn: 33,257,438 | ..o 32,236,434 | .o 29,948,108
Industrial and Miscellaneous, 8. United States........cooevvvveeees | coviirciiisienns 38,647,343 | ..ooi 43,102,082 | ..coovvveeieree. 38,749,589 | ..o 38,445,546
SVO Identified Funds, Unaffiliated Bank Loans 9. €aNada......ocoureerrierienni | e 513,527 | oo 591,750 | covoovvecrrerricnens 531,680 | ..ooeveerrrirririeninns 450,000
and Hybrid Securities (Unaffiliated) 10. Other Countries........c.cocoevcees | overererrerernnnan. 2,355,137 | oo 2,592,959 | ....ccovvverrn 2,366,051 | ..cocvovre 2,350,000
11, TotalS. o | e 41,516,007 | .ovvverirnirinnnn 46,286,791 | .ooveverricrinnn 41,647,320 | oo 41,245,546
Parent, Subsidiaries and Affiliates 12, TORAIS...veeieeriieiisrienisriissiis | | chesensssssnsesnsssnsssnsssssssnsssnses | ansbsnssnssesssenssenssnsssssssnssness | ooesssess st
13. Total Bonds.......couuermseessrssns | covvvernvierinreennes 89,151,406 | ..ooovvrvnrrersnnenns 97,165,478 | ..oooovvrvrrinscreens 90,484,448 | ...cooovrvirsirinens 87,315,036
PREFERRED STOCKS 14, UNHEA SEALES......vevecevcriieeies [ e | oeeiieessness s siessnns | cesseessssesssesss s sesssssenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ......oevererirriiririniinnes | seresiseissessssssssssssesressnnsess | srtsssessessssssssess s sessensenssess | stsessestess s estens st esssnsesas
16. Other COUNMMES. ......vuurierieins [ | cressesssssssssssssssssssssiienies | srvensesnsssssssssssssesssesssesssesces
17, TOtAlS. .cooveeercrcisrinireisnisrines | v 0 | o [0 OO 0
Parent, Subsidiaries and Affiliates 18, TORAIS. ..veeieeiiiiiiisrisrisris [ | cresnessssnssnsesnsssnssssssnsssnnes | sriensssnseseni s
19. Total Preferred Stocks......... | ccoooviviiiniiniiniicniinninnns 0 ] e 0 [ oo 0
COMMON STOCKS 20. UNItEd SEALES......ouvvrrrrirriirees | rrreeicriieericeinrsniesisesrinee | corsessssesssesessessseessssssssnnns | soseeseseesssesssesssssss s
Industrial and Miscellaneous (Unaffiliated) 07 1o - T OO DTS TR
22. Other COUNMIES........oouisriiniis o | oo | e sesesssessssans
23, TOtalS.....coiereviriescncciei | v 0 | s 0 ] oo 0
Parent, Subsidiaries and Affiliates 24, TOtalS.....oooiiriiniiniiniisiieis [ | s | G
25. Total Common StOCKS......ee. | weovverieniiinniinirirerirerirerinns 0 [ oo 0 [ oo 0
26. Total StOCKS....ruumesmessmrssnssens | coviiiiisiiesissiisissssissesins {01 RN [0 O 0
27. Total Bonds and Stocks...... | ....c.ccooeveennrnen. 89,151,406 | ..oovvvvrvrercnenne 97,165,478 | ...ovvvrvvrenne 90,484,448

S104
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Annual Statement for the year 2020 ofthe  IVl@dical Malpractice Joint Underwriting Association of Rhode Island

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1

1

2

3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
...1,500,453 4,749,861 2,999,802 973,098 |.... 1,059,511 8,886,103

..11,282,725

Totals

3.7

U.S. States, Territories and Possessions, etc., Guaranteed

Totals...

............... 1,446,001

..... 1,424,809

..... ..1,446,001

1,424,809

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

............... 2,136,446

............... 1,251,597

255,000

............... 3,044,712

..... 3,643,043

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2020 ofthe  IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
944,395 |............ 11,987,439 |............... 6,739,523 |...ccoovuee. 2,341,919 | ..o 1,449,740 | ..oooo... XXX oo e 23,463,016 |...ccovvvvereeennn26.3 | 23,564,101 | .ocovvvriereiereeen26.6 | 23,463,016
8,862,472 |.... ..1,847,299 |.. .1,048,220 .GA7,757,991 ....18,148,101 . 17,757,991
................. 295,000 | .ovveevrrieeieieeieieienn | e reererennn. 295,000 reereeennn.295,000
7.
8.
8.7 TOtAIS. ...ttt snrennes | ereseenses st aeneenes [V {01 {01 I [0 0. D0, S [ 0 {00 [ e [ 0.0 | oo, [V 0
9. SVO Identified Funds
.......... XXX oo e XK e e e XK e | XXX e rrveeeeeeniesesneneen0
.......... XXX o e XK e e e XK e [ v e XXX rrveeeenesieseesnenen0
.......... XXX oovevenne e XK e e XK e e XX e rreererneenenennenen0
.......... ) 0.9 CHRNIN INSRINNEY 0.9, GRS INRTIRED 0,0, CHSNRINTININ INTRIORED 0,0, GRS rrereneenenennenen0
.......... ) 0.9 CHSNI INSRINY 0.9, GRS INUTNY 0,0, GRS TR ¢,0, G rrereneenenennnenen0
.......... D ,0 SN RN 0.0, SR IR o0 IR DU o0 RN JROR [P OOORRONON |
9.7 TOHAIS. ...ttt rnsnes | erssanes .0 S XXX e | e, DS S I L. S I DS S [ [0 0
10. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2.
10.3 NAIC 3.
104 NAIC 4.
10.5 NAIC5
10.6 NAIC6

10.7

Totals
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Annual Statement for the year 2020 ofthe  IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
T4 NAIC T (d)........ 10,697,934 |............. 31,627,601 |...ccvnnne. 21,166,551 | ..ccvvrvnnns 4,691,753 |..covvinne. 2914576 | oo i 71,098,415 | e 798 | e XXX [ )0.9 GNP 71,098,415
11.2 NAIC 2. esssssesssssiesssssssessssssssssenes | (@Q)oeveiniisieiieininend0 Lo, 8,862,472 |...ccovunnen 7,847,299 |...coovvvne 1,048,220 | .ooovevereeierieeeenn0 0 17,757,991 | 1909 XXX s [ D0.9 NI DR 17,757,991
11.3 ..295,000 .0 .295,000
114 0
115 NAIC ..o esssssssssssssssssssseseesens | (@)ereeieieieiieieienn0 [0 [ e 0
11,6 NAIC B..oecceeeneenssessseeeessssneessssssesessssssesnes | (@) |0 | 0
117 TOAIS ..o sesssissiesssssnsenes | ereeeneenenn 10,697,934 | i 40,785,073 |............. 29,013,850 |...ccvvvene. 5,739,973 | .o 2,914,576
11.8 Line 11.7858 % Of COL 7....ovoveeiceeereeceseecsseseeseseresieeies | overesiesississeenas (VX 45.7 | oo, 325 | oo 6.4 | oo 3.3
12. Total Bonds Prior Year
12.1 8,789,131 |............. 28,875,721 |............. 24,856,339 |.....ccoou.e. 5,817,025 |...cccevuee 1,982,128 | ..oocveveereeveereeees [ eereeeee XX s e XXX [ 70,320,344 | ... 795 [ 70,320,344 | ...
12.2 1,000,060 |.... 7,808,952 |. ..8,452,280 886,809 | ... ..18,148,101 18,148,101
12.3
124
12,5
12.6
12.7 TotalS...ooeveveeeieieiens 6,703,834 |...
12.8 Line 12.7a58 % 0f Col. 9.....ovvvviiiiiiieiiiseisieiesiissssieesnns | evsssrseesnneesnee VLT | 15 | 3707 i 7.6
13. Total Publicly Traded Bonds
131 NAIC Tttt | sraesesanens 10,697,934 | ............. 31,627,602 |............. 21,166,551 |....ccoovuve 4,691,753 |...covvnvee. 2914575 | oo | e 71,098,415
13.2 NAIC 2.t aes s enss s | evesessssssaesessessesessenss | eevessesssnes 8,862,472 |....ccvuuee. 7,847,299 |.....ccoo... 1,048,220 | ..vovovvceeieieeieiees | et | everieneins 17,757,991
13.3 ..295,000 |. 295,000
134 NAIC ..ottt | etssesssse s ssesessanes | sressssessesessasses s senes
135
13.6
13,7 TOAIS. ...ttt s s snas | eraesesanens 10,697,934 |............. 40,785,074 5,739,973
13.8 Line 13.7 as a % of Col. 7..... ..45.7 .64
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11........cooecvevieies | cevenrieieniieennen 120 | i 45.7
14, Total Privately Placed Bonds
141
14.2
14.3
144
145
14.6
14.7 Totals
14.8 Line 14.7 asa % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11
(@) Includes$.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes§.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §..........

0;

NAIC 2 §

0; NAIC3S§........

0;

NAIC4S§..........

0;

NAIC5S.........

0;

NAICES......... 0.
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Annual Statement for the year 2020 ofthe  IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

1 Year

Distribution by Type or Less

Maturity Distribution of
1

2
Over 1 Year

Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over
Yea

20
rs

No Maturity
Date

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10

% from Col.

8

Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.01

1.02
1.03
1.04
1.05

U.S. Governments
Issuer Obligations

Residential Mortgage-
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

acked Securities...

..4,746,051

973,058 | ...

11,276,342

8,874,426

11,276,342 |.

2.01

2.02
2.03
2.04
2.05

Issuer Obligations

Residential Mortgage-

All Other Governments

acked Securities...

3.01

3.02
3.03
3.04
3.05

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations....
Residential Mortgage-Backed Securities............ccccoveevereceeiriersiciennn,
Commercial Mortgage-Backed Securities

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

......... 6,518,937
......... 5,716,421

.............. 7,022,580
.............. 2,127,535
.............. 1,025,514

............ 16,475,682
............ 15,875,284
.............. 1,028,461

............ 17,189,723
............ 13,069,585
.............. 1,025,514

10,175,629

- ..33379.427

601

6.02
6.03

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

Industrial and Miscellaneous (unaffiliated)

............ 14,185,547

.214,022 |.
.187,254 |.

............ 37,822,020
1,037,174
2,853,009

............ 14,586,823

............ 41,712,203

7.01

7.02
7.03
7.04

Hybrid Securities
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
Affiliated Bank Loans = ACQUIrEd.........ccovururrrereurernieieerereeeseeseseeeeees
Totals.....coovviiiennas

Parent, Subsidiaries and Affiliates
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 as a
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued...
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds...
Affiliated Bank Loans...
Unaffiliated Bank Loans

Line 11.08 as a % of Col. 7.......

33,573,181
5,720,231

816,709 | .

.............. 4,778,160
.838,886

............ 72,364,128
.13,075,968
...2,056,245

............ 72,364,128
.13,075,968
...2,056,245

........................ 6.4

5,739,972 | ...

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans

Unaffiliated Bank Loans.

Ling 12.08.@5@ % 0f €Ol 9.....viviiiiie e

.............. 5,78
.............. 3,36

5,368
3,616

27,733,369
..6,994,929

.............. 4,462,931
.............. 1,877,433

.............. 1,818,427
................. 163,703

1082130 |

........................ 2.2

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

Issuer Obligations........

Residential Mortgage-Backed Securities............cccovvvcciccccrcrerennee.

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds...

Affiliated Bank Loans

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

..4,33

8,758

33,573,182
5,720,231

816,709 |...

.............. 4,778,160
....838,886

.............. 2,864,252
....50,322

............ 10,69

7,935

..12.0

............ 29,013,851
..32.5

.............. 5,739,972
.64

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7.......
Line 14.08 as a % of Line 11.08, Col.
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovururrirerireeririinsereee st eeesssstses st ssssessessessessssssessessanes | ssessssossssssessessssssssessassasssessessessansssssessssns 81,886 [ .ooeeeeeeeeieieireiee et nis | eeesr ettt 81,886 [ ..ot
2. Cost Of CaSh EQUIVAIENTS BCGUITEM...........cccuevieeeieecre ettt ettt ettt s et s et et s e s saetesnssassesantessssaesssntass | stessssstesessesesessesssessssesesssesesensetesenaetasans 9 MB4,725 | oo 749,981 | oo 8,384,744 | ...
3. ACCTUAL OF BISCOUNL. ... bbb eres | Sebb bbb bbb bbbk bbb 19 | s 10 | s | b
4. Unrealized valuation iNCIEASE (ABCIEASE)...........cceviuiveiirereiiesete ettt s se e a bbb s s bbb sbe b s s ssesssssaebasas | o4ebessssssessssesesesseses e s s b e b s e s et s s s et sen s s s s s b s s bns 0 [ ottt seaets | shebeseae b a et s et s bt s At b et b s e s s s st baes et esanaete | Hebebsasaebesseaee et ee et b et A s s b bbb st et st s a b naes
5. Total Gain (I0SS) ON QISPOSAIS. .......eurvrrerererrerriseiseeeseiseiseeseseeesessessssssessessassssssse st ess s s st ess s s e ssessassansessessesssesssssessassssssnssassssnns | feetssssessssassssssessassssssessassasssnssnssessnsnessessassnnssnssn 0 | ererete ettt ettt n e | ebeebst sttt et e b b st a bbb s s b b s s st tenaens | Stebietstesae st s e s et a e e s b st b bbbt et
6. Deduct consideration reCeIVEd ON QISPOSAIS.............cocuiverueveieeieieeete et e et esesae s s et es st s st ssassssssstesesassssessetesnas | stesessstssessesesessesssessssesesnsesesessetessnaetasans 8,902,026 | ..o 750,000 | oo 8,152,026 | ...t

7. Deduct amortization of premium....

8. Total foreign exchange change in book/adjuSted CAITYING VAIUE...........c.ccvuiveciriceeiecteee et ssse s s besassans | stesssssssessesssssssssessssssses et s sessss s bssssasssssssensessnean 0 [ ettt tes | Shebeiea et bt a b s b s A bbbt s et e s s e st bes et e s s et | Hebetsinaebesaea et et ee et b Rt s s b b s b e sttt t s ae b naes

9. Deduct current year's other-than-temporary impairment FECOGNIZEA..........c..uueuuiuiiriieireireeeiere ettt eens | seseesee e sns st se bbbt 0 | ettt ettt ettt ettt sttt snsetetsnssrenersnnetes | ehesssesesssetesaesetesassetesasenes et ntetenesesessenetesnsesasannese | nesetesiesesessesesesansetetant et et ae et et an st et e bt n et et esseaesanans
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9).........cccervecrerriireeiiiee et veeteiesseaes | cretesesssesesstesesssaes st tes st s s bessssesssenee 314,604 | oot 0 [ oo 314,604 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS.............oiiiiiiii s | fE bbb 0 et | | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cviuiieiieiieiiiiiisiiiisissiesssssssessssssesessssessssessssssssesssssnsessnsss | sossosssssesssssssessessssassessssasssssssassssssssessssanses 314,604 | v 0 | et 314,804 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........ccccevveveviverriccnennes
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment Ownership
Any Other Class of Assets - Unaffiliated
[ Stabilization Reserve FUN........c.cc.ccccoerrrsssssreiveee | [Providence............... [RL...... [CONNING, INC....oooorresceeccccvvverssssssssssssseeessse | [06/16/1975] ....oovvvre | corrres 63,559,893 [ ......... 73,837,368 | ....... 69,652,886 | .....1,609,012 | ....... [RRER)] 3,413,340 [ [ RNER I I
4699999. Total - Any Other Class of Asset - Unaffiliated OO OO OO OO OO OO OO OO OO OO OO PO RO PROPOROPORPOPEl IDVOPROON 63,559,893 | ......... 73,837,368 | ....... 69,652,886 | .....1,609,012 | ....... (141,653) | .ovovvvircernnnnd0 | e 3413340 | .0 | e 3,756,949 XXX
4899999. Subtotal - UNAFfIIEEA. ... ... s | crienies 63,559,893 | ......... 73,837,368 | ....... 69,652,886 | ..... 1,609,012 | ....... (141,653) | oo | o 3,413,340 w0 [ 3,756,949 . XXX
5099999, TOAIS.........vvvererrerseesteeeeee etttk HhieeRiee R ettt | erierins 63,559,893 | ......... 73,837,368 | ....... 69,652,886 | .....1,609,012 | ....... (141,653) | coovvvrvernn. 0 ... 3413340 | ..coovvreernnnn (U 3,756,949 | ...oovvririinn 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
TA 0 1B 0 1C e 0 1D e 0 1E e 0 1F s 0 1G i 0
2A 0 2B 0 2C 0
BA 0 3B 0 3C s 0
AA s 0 4B 0 AC 0
BA e 0 5B 0 5C s 0
B s 0
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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Annual Statement for the year 2020 ofthe  IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1

Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIU
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVo Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EH 7 |US TREASURY N/B..... 1A. ...100.828 332 [ e | e 7.875 |...... 7.920 11/08/1991. | 02/15/2021.
912810 FG 8 |US TREASURY N/B..... 1A. ...135.421 4 5.250 5.250 06/07/2007. | 02/15/2029.
912810 FP 8 |US TREASURY N/B..... 1A. ...143.484 1,918 [ e [ | e 5.375 |..... 5.720 07/05/2001. | 02/15/2031.
912810 QT 8 |US TREASURY N/B..... 1A. ...130.750 250,589 (20) [ oo [ e | e 3.125 | ... 3.100 12/01/2016. | 11/15/2041.
912810 SJ 8 |USTREASURY N/B..... 1A. L A14.500 | ... 572,500  ..............500,000 | e 523,616 (603) 2.250 |...... 2.030 08/20/2019. | 08/15/2049.
912810 SN 9 |US TREASURY N/B..... 1A. .....90.765 110 | o e [0 1250 [ 1.450 12/03/2020. | 05/15/2050.
912828 4M 9 |US TREASURY N/B..... 1A. ...111.093 623 | oo [ | 0000 2.875 | i 3.020 05/22/2018. | 04/30/2025.
912828 4N 7 |US TREASURY N/B..... 1A. ...115.843 129 | e [ | 202875 | 2.950 07/23/2018. | 05/15/2028.
912828 M8 0 |US TREASURY N/B..... 1A. ...103.562 125 | oo [ v [ 00002000 [ 2.130 12/30/2015. | 11/30/2022.
912828 N3 0 |US TREASURY N/B..... 1A. ...103.968 (145) | oo [ e [ 00002125 [ 2.050 11/28/2016. | 12/31/2022.
912828 S2 7 |USTREASURY N/B..... 1A. ...100.515 3,112 | s e [ 1125 [ 1.760 06/26/2019. | 06/30/2021.
912828 YD 6 |US TREASURY N/B..... 1A. ...105.171 1,016 [ v [ e [0 1.375 | 1.650 09/25/2019. | 08/31/2026.
912828 YE 4 |US TREASURY N/B..... 1A. ...103.718 934 [ oo | eerveriensneissnies | 0001250 | o 1.580 09/23/2019. | 08/31/2024.
912828 YF 1 |US TREASURY N/B..... ...102.328 715 [ o | e |00 1500 | i 1.560 09/26/2019. | 09/15/2022.
912828 YJ 3 |US TREASURY N/B..... ..101.015 ....299,762 316 [ o e 20015000 [ 1.600 10/11/2019. | 09/30/2021.
912828 ZW 3 |US TREASURY N/B..... 99734 | i ATA535 | 175,000 | e 174,603 40 | oo | e | 2000250 | i 0.300 07/15/2020. | 06/30/2025.
91282C AB 7 |US TREASURY N/B..... .....99.703 2,369,093 87 | oo | e | 2000250 | i 0.300 12/17/2020. | 07/31/2025.
91282C AD 3 |US TREASURY N/B..... .....98.671 B8 | overvrireeeniins [ erversnseeiennnnns [ 2000375 [ 0.520 12/11/2020. | 07/31/2027.
91282C AE 1 |US TREASURY N/B..... ...97.515 | .............1,072,672 | ..............1,100,000 | .............1,089,666 | ......... 175 | oo (o [0000.0.625 |l 0.720 11/17/2020. | 08/15/2030.
0199999. U.S. Government - Issuer Obligation XXX .11,335,000 0 8,926 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E UM 9 |G24188 ...110.633 426 | .o 425 2 | [ [ 6.000 |...... 5.970 {MON... | .. 07/23/2008. | 07/20/2038.
36205K WE 8 |GN 393145.. ...107.296 2,651 | ... 2,643 8 500 |...... 7.520 | MON... 05/29/1997. | 05/15/2024.
36208C 7L 5 |GN 447399.. ...103.479 3,305 | ... 3,315 ()] FSUSTTORTOIOR [UOTOROTORTRTORTOR JPOON 7.500 |...... 7.220 | MON... 08/07/1997. | 07/15/2027.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 6,382 6,383 0 5 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMEN.....cvurerirserenrerensissesssssssssssssssssssesssesssesssenenes XXX 11,341,382 | oo 11,282,725 0 8,931 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063B T8 5 | CALIFORNIA ST......cooiiimrirerieiiineeieeieniseesessesssessesssssesesssssssessesssssesas. | oeeens ...577,750 |...109.778 [CCR 1572 ) ORI IR B 5.000 |...... 3.150 |FA....... 03/15/2013. | 02/01/2026.
882722 XY 2 | TEXAS STttt ssssennns | neens 2201 . ...102.533 (G272 ) TSI ISR DOV 5.000 |...... 3.920 |FA....... 05/18/2011. | 08/01/2029.
93974C G5 3 |WASHINGTON ST.....ooruiiriirinirisminsisessssessrssssesssessssssessssssssesssessssssssess | evevnee | oo | sessrenene 2|1BFE. i | v 450 228 |...101.663 (7,808) | ..ooovevireirineies | e [ 5.000 |...... 3.030 | JD....... 04/08/2014. | 06/01/2030.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccccevvunene 1,572,743 XXX 1,424,809 0 (21,192) 0 0 XXX XXX XXX | .. XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)...........cocueveiversreesiiosiieieieisiisisissiesiis 1,572,743 XXX | 1,468,207 | ..............1,400,000 | ......coo.... 1,424,809 0 (21,192) 0 0 XXX XXX XXX | v 22,501 | .. 70,000 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
03588H DY 9 | ANNE ARUNDEL CNTY MD........ ...109.885 (5,538) | cvvvvreererineirenns [ evernriveiisnniienns | 005000 | 3.760 |AO...... ...6,250 06/20/2013. | 04/01/2033.
181234 S5 5 |CLARK CNTY WA SCH DIST #114 EV ..124.270 (1,193) | oo | vevrereneeneninneins | 004000 e 1.660 ,389 10/28/2020. | 12/01/2037.
376087 GM 8 | GILROY CA UNIF SCH DIST. 04707 | 209,414 | 200,000 | 200,000 [ [ [ [ |00 3.364 | 3.360 10/09/2019. | 08/01/2047.
438670 F4 8 [HONOLULU CITY & CNTY HI... ...108.765 (7,915) | oo | vevrerenceneriineins | 20025000 | oce 2.870 04/11/2014. | 11/01/2028.
442331 3D 4 |HOUSTON TX 2113450 | 283,625 | 250,000 | 250,000 | e | e | e | | 0000 3:525 [ 3.520 12/20/2017. | 03/01/2028.
592112 QH 2 |MET GOVT NASHVILLE & DAVIDSON ..118.872 (8,727 | cvveveeveivciinis | e | 20005000 | e 2.760 08/04/2015. | 07/01/2029.
64966L 2L 4 |NEW YORKNY........coo..co. ...120.170 (8,032) | cvvovvreereriieins | cererererneerisninneins | 2005000 | .ecc 0.540 07/30/2020. | 08/01/2026.
73358W  AH 7 |PORT AUTH OF NEW YORK & NEW JE 119452 | 209,041 | 175,000 | 175,000 [ o e [ [ [ 0005859 [ 5.850 06/18/2009. | 12/01/2024.
802498 UX 1 | SANTA MONICA-MALIBU CA UNIF SC... 2103723 | 57,048 | 055,000 | 055,000 | e | e | s | [ 3114 3.110 10/08/2019. | 08/01/2043.
815626  GQ 3 | SEDGWICK CNTY KS UNIF SCH DIST. ..128.623 | ................514,492 | ................400,000 | ............... 400,000 |..ooooviirimiiiiniini v | [ | 0008220 | 6.220 05/06/2009. | 10/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obl|qat|on< .3,782 706 XXX 3,643,043 0] (31,405) 0 0 XXX 17,772 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions 3,782,706 XXX [ e 3,955,144 | ..o 3,380,000 | ..oocvernc 3,643,043 | .o 0 | e, (31,405) | .ovvvcrinrinn (V] I 0 XXX | XXX | 46,126 | e 117,772 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
059231  UE 8 | BALTIMORE MD REVENUE.........cccouvoirmeiririerieneneesseissssesiessseessninns | eeens .2|1.DFE. ...561,120 |..114.264 | ................571,320 | .................500,000 | ...... 520,901 (6,495) | ...ovvvrverceiienn | cerirereneeneninneins | 200.5.000 | oece 3.510 | WJ....... ...25,000 | 02/20/2014. | 07/01/2030.
114894  XJ 2 |BROWARD CNTY FL ARPT SYS REVEN......ccovmiiriiirieirneineiieriesiesens 1.FFE.. 304,070 |...122.244 ....288,415 (5,161) | oo | eerverreeinsrinseins | 2005000 | ..o 2.510 11/08/2017. | 10/01/2029.
167593 RG 9 |CHICAGO IL OHARE INTERNATIONA........covveivirirerierinns 1.FFE.. 475,868 |...114.543 449,070 (B,517) | oo | vevrerrneeneriineins | 000.5.000 oo 3.470 10/08/2015. | 01/01/2030.
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SCHEDULE D - PART 1

Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIU
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVo Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrylng Value (Decrease) Accretion Recognized BJ/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
167736 F7 7 |CHICAGO IL WTRWKS REVENUE.........c.cosvuiererinerienienireesseesssnsenienes | cveees . ..118.742 . (G 1) ) TR IR DO 5.000 |...... 2.910 05/13/2016. | 11/01/2027.
196558 SK 7 | COLORADO RIVER TX MUNI WTR DIS 1.DFE. ..127.922 .100,000 (2201) | oo [ | 2022.5.000 | 2.360 11/16/2017.| 01/01/2029.
196707 TQ 6 |COLORADO ST BRD OF GOVERNORS U 1.C FE.. ...119.656 425,000 (7,543) | oo | cevrereneensninseins | 2005000 | .oce 2.950 10/20/2015. | 03/01/2032.
235036 4Q 0 |DALLAS-FORT WORTH TX INTERNATI 1.EFE ...105.756 135,000 | covorveerreen 135,000 | oo [ e [ e | e | e 2454 | 2.450 08/08/2019. | 11/01/2029.
254845 RM 4 |DIST OF COLUMBIA WTR & SWR AUT.. ...106.050 100,000 100,000 | oo | e | e | s [ 03207 [ 3.200 10/09/2019. | 10/01/2048.
270618 GF 2 |E BATON ROUGE PARISH LA SWR CO....cccovvviereririrririin ...126.539 .500,000 ..630,878 (T,797) | oo | cevveeirneinsrinseins | 2005000 | .ecc 0.610 ... | 08/04/2020. | 02/01/2027.
29270C 3T 0 |ENERGY N W WA ELEC REVENUE.. ...123.067 .500,000 ..603,916 (5,464) | ..o [ |00 40000 | 1.620 .| 06/11/2020. | 07/01/2039.
3130AF 5B 9 | FEDERAL HOME LOAN BANK.......cooviiieierimeenerisesinesiensssesssessssssssenes | wveeees ...102.236 500,000 | .....ccc....... 499,913 | ....coooee. 109 | coveevrererinens [ v [ 0000 3.000 [ 3.020 10/11/2018. | 10/12/2021.
343136 U8 8 |FLORIDA ST TURNPIKE AUTH.....c.eouiimriiinirnieineieiensssiessesseesensnsanes ...102.387 500,000 503,511 | ..o (6,839) | cvvovveererrveirenns [ vrernrveisninienns [ 2005000 | 3.570 06/24/2011. | 07/01/2023.
368497 JT 1 |GEISINGER PA AUTH HLTH SYS REV. . ...119.983 .250,000 ..284,776 (1,687) | oo | vevrereneensnirneens | 20end.000 | e 2.320 06/19/2020. | 04/01/2039.
47770V AW 0 | JOBSOHIO BEVERAGE SYS STWD LIQ........ovviieeeriiieeieisineerisnis ..102.726 .500,000 2500,000 | ..o | e | i [ [ 20 3.085 [ 3.080 01/29/2013. | 01/01/2022.
49151E 4G 5 |KENTUCKY ST PROPERTY & BLDGS C ...127.029 .750,000 750,000 | oo | e | e | e [ 008185 [ 6.150 10/28/2009. | 11/01/2029.
544495 M2 7 |LOS ANGELES CA DEPT WTR & PWR. ..118.216 .500,000 ..540,350 (9,394) | cooovveeinerneis | cerreeerneinsninseins | 200.5.000 | .ece 2.850 03/06/2015. | 07/01/2030.
546398 6G 8 |LOUISIANA ST PUBLIC FACS AUTHR.. ...113.861 .500,000 ..522,086 (3,318) [ oo [ |00 40000 | 3.180 11/08/2016. | 12/15/2031.
546540 MT 9 |LOUISIANA ST UNIV & AGRIC & ME ...110.260 .250,000 265,546 (4,142) | oo | cerreerneensrnseins | 2005000 | .oco 3.110 09/25/2014. | 07/01/2031.
576000 YC 1 |MASSACHUSETTS ST SCH BLDG AUTH ...107.795 .500,000 ..513,792 (6,270) | ..o | cerverirenissrinsnies | 00025000 | ..o 3.240 03/20/2020. | 08/15/2026.
590545 MC 0 |MESA AZ UTILITY SYS REVENUE ...102.819 .500,000 505,150 | ..o | e (10,008) | ..evvvoerreerereee [ eerveerreeiseirerirnns [ 206,000 | ..o, 3.900 12/02/2010. | 07/01/2021.
59259N  ZH 9 |MET TRANSPRTN AUTH NY DEDICATE.......cccccosvvririrrrirriin ...158.300 .300,000 ..306,343 (158) | covovvvricriienns [ e [0 712336 [ 7.120 04/23/2009. | 11/15/2039.
59334D HG 2 |MIAMI-DADE CNTY FL WTR & SWRR ...108.373 .450,000 ..454,120 (2,217) | oo | cevrernceneninseins | 20005000 | ovce 4.450 10/03/2013. | 10/01/2033.
603827 YM 2 |MINNEAPOLIS-SAINT PAUL MN MET. ...120.528 .175,000 .193,018 (3,315) | covererneernerineins | cerrereneensninseins | 200.5.000 | .ece 2.780 12/07/2016. | 01/01/2026.
60534T GM 1 |MISSISSIPPI ST DEV BANK SPL OB ...104.786 .250,000 ..256,206 (6,056) [ ...oovvvvrrieniis [ |2005.000 |, 2.470 10/11/2012. | 01/01/2024.
645790 FH 4 |NEW JERSEY ST HLTH CARE FACS F. ...121.425 .400,000 444,766 (TA3N) | oo | cerrerrneensrinneins | 2005000 | ece 2.790 10/21/2016. | 07/01/2029.
646139 3E 3 |NEW JERSEY ST TURNPIKE AUTH ...106.749 .500,000 ..510,637 (8,787) | cvevvrevereriereriens | cverveenereniseenns | 0005000 | ..o 3.530 03/21/2013. | 01/01/2031.
64763H FK 6 | NEW ORLEANS LA AVIATION BRD ..112.691 .500,000 ..553,448 (B,I17) | oo | vevrereneenerirneins | 2005000 | .oce 2.190 07/09/2020. | 01/01/2040.
64971Q AR 4 |NEW YORK CITY NY TRANSITIONAL ...100.324 .500,000 ..500,236 (2,795) | oo | e | 2005000 | e 4.420 02/15/2011. | 02/01/2025.
64990F GP 3 [NEW YORK ST DORM AUTH ST PERSO. ..114.910 .500,000 ..517,348 (2,299) | coooevereercrivein | vevrereneenerinneine | 004000 e 3.410 01/31/2018. | 02/15/2046.
650014 UQ 4 |NEW YORK ST THRUWAY AUTH 2ND G.... ...101.058 .500,000 ..501,507 (5,918) | covoevereeerreeineins | cerrereneensrinneins | 200:5.000 | oeco 3.770 06/15/2011. | 04/01/2025.
650036 AN 6 |NEW YORK ST URBAN DEV CORP REV ...118.657 .250,000 ..288,184 (1,809 [ oo [ |00 40000 | 2.240 06/22/2020. | 03/15/2045.
67760H JS 1 |OHIO ST TURNPIKE COMMISSION.. ...107.558 .500,000 ..507,203 (3,165) | cvvuvereereriieins | cererererneerneninneins | 000005250 | 1onc 4.530 07/31/2013. | 02/15/2030.
71883M KX 1 |PHOENIX AZ CIVIC IMPT CORP ARP ...123.654 100,000 112,797 (1,789) | cvvvvvererrveiveens [ overnrveiseverenins | 005000 | 2.830 11/01/2017. | 07/01/2031.
735352 QF 6 |PORT SAINT LUCIE FL UTILITY RE.. . 114.710 .375,000 ..402,493 (4,448) | ..oovvvrericis | e | 0004000 | e 2.600 08/11/2016. | 09/01/2031.
74265  T7 3 |PRIVCLGS & UNIVS AUTH GA ..123.231 .400,000 ..491,278 (658) | oo [ e [ 04000 [ 1.460 12/02/2020. | 09/01/2038.
798170 AN 6 | SAN JOSE CA REDEV AGY SUCCESSO ...108.158 .175,000 171,547 195 | oo [ v [0 3.375 [ 3.550 12/08/2017. | 08/01/2034.
88213A DZ 5 |TEXAS ST A &M UNIV REVENUES ..112.619 80,000 | voocvrrcrrrrireernnes [ e [ e | s | 200:3.993 | s 3.990 03/22/2016. | 05/15/2037.
89602N  H3 1 | TRIBOROUGH NY BRIDGE & TUNNEL........ccoevvrvvirrirnne ...110.352 LB2TA18 | s | e (11,067) | oo [ e [ 205,000 | oo, 2.600 02/06/2013. | 11/15/2026.
91412G 5B 7 |UNIV OF CALIFORNIA CA REVENUES ..111.945 ..215,289 (2,090) | cvvoevereereeiiein | cererereneeieninneins | 200.5.000 | oece 3.870 04/04/2018. | 05/15/2030.
91412G 5N 1 |UNIV OF CALIFORNIA CA REVENUES ..110.576 ..246,044 (2,388) | oo [ evernrveiisrniienns | 005000 | 3.870 04/04/2018. | 05/15/2030.
915115 X8 7 |UNIV OF TEXAS TX PERMANENT UNIL.. ...126.790 ..541,611 (6,733) | cvvrevereereriienn | cervrereneenenirneine | 000005250 | 1ince 3.570 06/24/2011. | 07/01/2026.
91802R  AG 4 |UTILITY DEBT SECURITIZATION AU.. ...113.609 421,235 (6,759) | cvvuvvrcererirerrerns [ evvenrrerivnneirenns | 005000 | 3.100 04/03/2014. | 12/15/2028.
919061 EY 3 | VALDEZ AK MARINE TERMINAL REVE.........cccoovimiiinirniiinssissiensinennnnins | oneens ...100.000 ..500,000 (8,127) | cvovvvervvesirnniis | eerrerisieinsniesiins | 00000.5.000 [ ovc 3.320 03/21/2012. | 01/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... XXX 17,189,724 | covoveeieeee0 | (177,755) | vovvreicnend (L I 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdlwsmns Residential Mortgage-Backed Securities
3128K6 7K 0 |FG A46298 ...116.736 (28) [ .o [ e [ 05,500 | e 5.140 07/13/2005. | 07/01/2035.
3128KV  MN 2 | FG A64865. ..114.934 (T [ oo v [ 0..6.000 | ... 5.660 09/10/2007. | 08/01/2037.
3128M4  4Q 3 |FG G03231. 114172 114 | e [ [0 8.500 [ 5.880 11/09/2007. | 08/01/2037.
3128M5 UZ 1 |FG G03900. ...115.299 T | o [ [ 205500 | e 5.600 03/04/2008. | 02/01/2038.
3128M7 XB 7 |FG G05774. ...113.455 (942) [ oo [ |2025.0000 | 2.950 07/12/2010. | 01/01/2040.
3128M8 AZ 7 |FG G06024. ...110.990 (875) | cvvvveererrerienes | eveiserineriierinenns [ 0500 | e 2.780 10/20/2010. | 08/01/2040.
3128ME  3F 6 |FG G15998. ...105.734 (51) [ oevererrrneieniins e [ 2000:2.500 | ..o 2.420 01/19/2017.| 01/01/2032.
3128MJ R3 6 | FG GOBBOS........couveureunrinrireiseesseeseise s ssesssesssesssssssensnes | sreeens ...105.833 (5,289) | cvvvvereereriienns | verirereneenenineens | 0000:3.000 | oece 1.620 10/16/2012. | 09/01/2042.
3128MJ U3 2 [FG GOBBOT........oouveuieeiiiiericineisiiesi e sisssiiens | cenees ...109.858 (1,707) | oo | e | 0004000 | e 1.520 03/24/2015. | 08/01/2044.
3128MJ X4 7 [FG GOBBIB..........ouerureerirrirrireesseissise st esssessssssssssens | seeens ...106.817 (197N | oo | e | 0003500 [ oece 1.890 | MON... 03/29/2016. | 03/01/2046.
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3128MJ X5 4 |FG G08699. A ...108.846 | ...................89,258 | ...................82,004 | ..... 88,013 |......... (2,459) | cvvvvereereineies | e | s 4.000 |...... 1.490 |MON... 06/10/2016. | 03/01/2046.
3128MJ  YM 6 |FG G08715. ...105.768 (1,327) | oo | cevveeieninseinnnins | 0002.3.000 | ..o 1.650 | MON.. 07/29/2016. | 08/01/2046.
3128MJ ZH 6 |FG G08743. ...108.846 (2,126) | cvooevercereeiienn | cerrerencenenineins | 0004000 | e 2.210 | MON.. 02/23/2017. | 01/01/2047.
3128MJ  ZM 5 |FG G08747. ...105.768 248,592 896 | .. [ | 003,000 | i 3.340 | MON... 01/19/2017.| 02/01/2047.
3128MM  VZ 3 |FG G18631. ...105.095 163,887 164,157 | ......... (95) [ +oovernrenerreries [ e [ 002,500 | oo, 2.390 |MON... 02/13/2017. | 02/01/2032.
3128MM  WJ 8 |FG G18648. ...106.870 .213,800 ..223,126 (3,169) | oo | eerrereneerneninseins | 00003500 | oece 1.600 | MON.. 07/27/2017. | 06/01/2032.
3128MM WS 8 |FG G18656. ...106.233 .180,548 ..184,543 (1,083) [ oo [ |200.3.500 |, 2.560 | MON.. 02/07/2018. | 08/01/2032.
3128PQ ZH 7 |FGJ11644 ...106.115 7,670 | (92) | cvovveeererneireens [ e [ 04000 | 3.250 | MON... 02/18/2010. | 02/01/2025.
3128PY JD 7 |FG J18360 2104931 | 06,125 | 83,018 | i 64,119 | (548) | covoovvvrreriinnns [ e [ 0000 3.000 [ 2.020 | MON... 03/21/2012. | 03/01/2027.
31292H VU 5 |FGC01527 ..112.126 (125) | covvvveerveriieens | vvrerverserieneneens [ 00005500 | e 4.910 |MON.. 04/21/2003. | 04/01/2033.
31292L  KQ 7 |FG C03903 ...109.392 (8) | cvvvrererrreineinn | e | 000003500 | oo 3.450 | MON.. 08/14/2013. | 04/01/2042.
31292L L6 0 |FG C03949 ...109.956 (A75) | cvvrveverrerirnens [ v [ 0000 3.500 [ e 2.990 | MON.. 05/16/2014. | 05/01/2042.
312940 2H 1 |FG A92576. ...110.353 (299) | cvvvvverereriienes | eerirnerserierinenns [ 0500 [ 3.510 | MON.. 06/15/2010. | 07/01/2040.
312941 NJ 2 |FG A93093. .. 111.692 (T73) | e [ [ 2004500 | e, 2.900 | MON.. 09/14/2010. | 07/01/2040.
312942 NF 8 | FG A93990. ...109.810 (455) | cvvvvveerreriinens | v [ 004000 | 2.720 | MON.. 10/14/2010. | 09/01/2040.
31294M  DW 8 |FG E02817. ...104.954 276 | o [ | 0002 3.000 | o 3.720 | MON.. 01/21/2011.| 01/01/2026.
31296M PA 1 |FGA13117. ...110.975 210 [ v | v | 200:5.000 | e 5.230 | MON.. 09/19/2003. | 09/01/2033.
31296Q 4R 8 |FG A16232. ..111.944 (98) [ oo [ e [ 205,500 | o 4.890 |MON.. 01/27/2004. | 11/01/2033.
3132GL VB 7 |FG Q05410. ...107.904 8 | e [ [ 2003500 | 3.450 | MON.. 08/01/2013. | 01/01/2042.
313202  5H 2 |FGK90848. ...105.528 119,452 .123,092 (902) | cvvvueererrerienes | evrenernerirerinenns [ 0000:3.000 [ e 2.000 | MON.. 10/28/2015. | 07/01/2033.
31335A QK 7 |FG G60458. ...108.176 135,715 .142,819 (2,628) | ..o | e | 20003500 | i 1.820 | MON.. 04/13/2016. | 01/01/2044.
31335A UL 0 |FG G60587. ...107.011 28,352 (743) | covovvererierieees | v [ 0004000 [ e 1.800 | MON.. 06/01/2016. | 02/01/2046.
31335H 5U 3 |FG C90859 ...111.809 (128) [ ovvveerereirvniens | eeverernensenniens | 0005500 [ e 4.450 |MON.. 10/21/2004. | 10/01/2024.
31371H B6 4 |FN 252161 ...110.547 46 | oo | e | 2008000 | 6.140 | MON.. 10/30/1998. | 12/01/2028.
31371K A4 3 |FN 253927. ...110.700 2 | i [ 06,500 | 6.500 | MON.. 07/17/2001. | 07/01/2031.
31371M  CG 0 |FN 255771 ...118.492 (183) | cevvveererierienns | vvriverreriverineens [ 00008000 [ e 5.350 | MON.. 08/09/2005. | 07/01/2035.
3138AN  CW 1 |FN AI8184 ...113.560 (1,190) | cvvvevereereeireins | cerrereneeieninseins | 004000 | e 2.810 | MON.. 08/22/2011. | 08/01/2041.
3138AN YU 1 |FNAI8822 L 111.231 (832) | cvvvveverrierienns [ e [ 4500 [ 2.670 | MON.. 09/13/2013. | 08/01/2041.
3138AV. TB 1 |FN AJ4145 ...109.918 (591) | cvvvevererrerirenes [ vvrenerserirerineens [ 0004000 | e 2.680 | MON.. 11/17/2011. | 11/01/2041.
3138AW  RQ 8 | FN AJ4994. ...111.540 (1,601) | oo | cevverrenissriineies | 0008500 | oo 1.990 | MON.. 11/19/2013. | 11/01/2041.
3138E0  SF 7 [FNAJTTIT ...104.907 (386) | ovruvvrrerrerinens [ vvrenerinerierineens [ 000 3.000 [ e 2.110 {MON.. 12/21/2011. | 12/01/2026.
3138EG  HX 5 [FNAL0245 ..111.169 (A14) | oo e [ 20004000 e 3.100 | MON.. 12/26/2013. | 04/01/2041.
3138EH US 9 |FNAL1492. 111,169 (938) | cvvvvvererierirenns [ vvriverirerirerinenns [ 04000 [ 2.750 | MON.. 09/24/2013. | 03/01/2042.
3138EJ 3Y 2 |FNAL2674. ...107.880 (399) | cvvvvrererrerieees [ e [ 0000 3.500 [ e 2.480 | MON.. 12/14/2015. | 11/01/2042.
3138EJ RA 8 |FN AL2280. 111478 (1,537) [ oo e |00 45000 |, 2.370 | MON.. 12/26/2013. | 09/01/2042.
3138EK  FB 6 |FNAL2861. ...108.998 (820) | cvvvmeererrerieens [ v [ 000 3.500 [ e 2.770 | MON.. 07/29/2014. | 12/01/2042.
3138EK  HJ 7 |FNAL2932. ...109.961 (407) | oo | evenneieniiesiienins [ 0004000 | e 2.440 |MON.. 10/21/2013. | 07/01/2042.
3138EK YW 9 |FNAL3424. ...109.679 (1,237) | oo | cevrereneenerinneins | 004000 | e 2.490 | MON.. 10/17/2013. | 01/01/2043.
3138ET  2J 4 |FN AL8876. ...107.165 (1,308) | oo | e | 2002 3.000 | e 1.820 | MON.. 08/30/2016. | 10/01/2044.
3138LR  AE 2 |FN AO0904 ...111.208 (355) | cvvvrrererierieens | vvrivernerierinenns [ 04000 [ 3.280 | MON.. 09/13/2013. | 04/01/2042.
3138LU  SX 4 |FN A04133 ...109.827 31 | e | e | 0003500 | i 3.460 | MON.. 12/12/2013. | 06/01/2042.
3138MK 2E 5 [FN AQ4372.... ...104.551 18 | i [ | 000.2.500 | 2.470 | MON.. 07/15/2013. | 11/01/2027.
3138W0 L6 4 |FNAR3048 ...105.123 93 | e | e | 0002500 | e 2.640 |MON.. 08/26/2013. | 01/01/2028.
3138W4 CR 0 |FN ARG379. ...109.416 (1113) | oo | e | 20023000 | e 2.330 | MON.. 02/07/2013. | 02/01/2043.
3138W6 SU 1 |FN AR8630. ...104.742 (454) | covovverrerienns e [ 000 3.000 | e 2.260 | MON.. 11/08/2016. | 04/01/2043.
3138W9 HW 3 | FN AS0244. ...109.896 (646) | oo [ e [ 04000 [ 2.750 | MON.. 08/27/2013. | 08/01/2043.
3138W9 KR 0 | FN AS0303. ...106.212 ..114,803 90 | v | e | 0000 3.000 | e 3.030 | MON.. 10/08/2014. | 08/01/2043.
3138W9 MT 4 | FN AS0369. ...111.366 ...35,859 38,425 (836) | vvvueernerrerienes | evrenerineriierineens [ 0500 | 2.030 |MON.. 09/27/2013. | 09/01/2043.
3138WA  FR 3 |FN AS1075. ...106.212 .106,646 ..109,450 (897) | v [ [ 2002.3.000 | e, 2.160 | MON.. 01/14/2015. | 11/01/2043.
3138WA  WT 0 |FN AS1557. ...110.080 147817 .157,010 (2,955) | cooovereereriieins | e | 0004000 e 1.940 | MON.. 08/27/2014. | 01/01/2044.
3138WB UK 9 | FN AS2385. ...110.128 ...79,881 (1,505) | oo | e | 0004000 | e 2.250 | MON.. 05/16/2014. | 05/01/2044.
3138WE  ZJ 1 |FNAS5244. ...108.656 .137,407 (1011 | oo | e | 20003500 | oce 2.460 | MON.. 07/29/2015. | 06/01/2045.
3138WG DN 1 |FN AS6408. ...107.695 74227 | oo 78,495 | i (2,071 | oo | e | 00023500 ..o 1.390 |MON... 07/11/2016. | 01/01/2046.
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3138WJ PC 6 |FNAS8518.. - A1TA L ...105.592 | .. 140,314 | ... I 239 [ | e | e 3.000 |...... 3.090 {MON...| .. . v 4,209 | 02/23/2017. | 12/01/2046.
3138WJ  QE 1 |FN AS8552.. ..107.722 (1,096) | c.oovervvriniini | cerverrerisrinnins | 20002 3.000 | e 2.350 | MON... . .7,581 | 08/02/2017. | 12/01/2036.
3138WM  KY 6 |FN AT0310 ...106.896 | .. . . (985) | cvvvvevrerrerinens | vvreverinerirereneens [ 000 3.500 [ e 2.160 |MON... . 4,287 | 04/15/2013.| 03/01/2043.
3138WX FK 8 |FN AT9169 ...105.109 | .. .133,047 . 208 | v | e | 2002500 | e 2.590 | MON... . .3,326 | 07/25/2013. | 07/01/2028.
3138WZ TZ 5 |FN AU0567. ...110.896 | .. .98, 88,439 . . 105 | oo [ v [ 000 3.500 [ 3.640 | MON... . .3,095 | 09/13/2013. | 08/01/2043.
3138X0 Y2 8 |FNAU1628. ...106.802 | .. ..105,263 . ATT [ e [ [ 223.000 | e, 3.480 |MON... . .3,158 | 09/15/2014.| 07/01/2043.
3138X1  3A 2 |FN AU2592 ..108.725 | .. 111,980 | ... IR (904) | oo [ e [ 000 3.500 [ e 2.500 | MON... 12/09/2015. | 08/01/2043.
3138X3 XM 9 |FN AU4283. ...110.807 | .. 114214 | L IR (65) [ .ooernerereeneries [ e [ 00:3.500 | oo 3.350 | MON... 03/20/2014. | 09/01/2043.
3138Y6  3S 1 |FNAX5308.. ..107.879 | .. 95,021 . . (2,010) | cvovvvvererveireens [rvrrnrveiseneienns [ 2003500 | 2.000 | MON... 02/10/2015. | 01/01/2042.
3138YH U6 5 |FNAY4204.. ...108.656 | .. ..105,857 . (876) | cvvvreererrerieens [ vvrevernerirerincens [ 000 3.500 [ e 2.520 | MON... 11/09/2015. | 05/01/2045.
31394V LV 0 [FNR2005-123 PG .. 114555 | .. ..186,102 . 550 [ | e | 2005500 | i 5.810 | MON... 09/28/2006. | 01/25/2036.
31400Y 3Q 7 |FN 702007.. 112,772 (45) | oo [ e [ 2005000 | 4.180 | MON... 05/19/2003. | 05/01/2033.
314060 HH 4 |FN 820232.. ..114.310 (82) [ oo [ e [ 005,500 | e 5.010 | MON... 06/27/2005. | 06/01/2035.
31409y UL 9 |FN 882687.. ..112.034 8 | o [ [ 06,000 | .o 6.090 | MON... 06/06/2006. | 06/01/2036.
3140FP C9 8 |FNBE3695.. ...106.141 1,162 [ o | e [ 03,500 | e, 3.620 | MON... 08/16/2018. | 06/01/2047.
3140HB  FK 9 |FNBJ9169 ...106.993 (3,827) | oo | cerrerireivsricnnins | 04000 | e 2.890 | MON... 06/26/2018. | 05/01/2048.
3140HB  GZ 5 |FNBJ9215, ...107.087 (1,087) | oo | cervrereneensnirneins | 2004000 | e 2.980 |MON... 07/26/2018. | 06/01/2048.
31407 T5 4 |FNBM3271 ...105.235 (1,243) | oo e [ 003000 | 2.440 | MON... 01/11/2018. | 12/01/2032.
3140J8 HZ 9 |FN BM3847 ...110.345 (1,459) | oo | cerrerencenerirneins | 004000 e 3.250 |MON... 12/28/2018. | 05/01/2048.
3140JG  LQ 6 |FNBN0334 ...106.993 (25,200) [ ..ovovvrereerrrenns | ceverersniesieniinns | 004,000 [ 1.590 |MON... 09/23/2019. | 12/01/2048.
3140K5 MD 6 |FN BO9355. ...105.473 (375) | v [ [ 2002.3.000 | e, 0.970 |MON... 11/23/2020. | 03/01/2050.
3140KL LG 5 |FNBQ1226. ..103.910 (996) [ v | errerrerereienneiens [ 002,000 [ 1.240 |MON... 09/23/2020. | 09/01/2050.
3140Q7 2P 1 |FN CA0781. ...105.243 (1,702) | oo | cevrereninssiineies | 00022:3.000 | ..o 2.310 | MON... 12/28/2017. | 11/01/2032.
3140QF A2 5 |FN CA7224 ..103.913 (TA1) [ o | v [ 002,000 | 1.250 |MON... 10/08/2020. | 10/01/2050.
31400G D4 6 |FN CA8222 2101155 | i 404,623 | ..400,000 | 03,313 | e | e | s e [0 15000 [ 1.340 |MON... 12/23/2020. | 12/01/2050.
3140X4 Y8 3 |FNFM1634. ...106.551 (8,075) | cvooverrercrivenns | veveereneererirneins | 0000003500 | ooce 1.820 |MON... 12/23/2019. | 06/01/2049.
3140X6 2N 0 |FN FM3480 ...105.334 (6,565) | cvvovercererirein | cereereneeinrinseins | 0002500 | e 1.180 |MON... 06/25/2020. | 06/01/2050.
314100 KA 9 |FN 897689.. ...114.050 385 [ e | v | 2005500 | i 6.090 | MON... 10/05/2007. | 06/01/2037.
31413R 2P 0 |FN 953582.. ...117.456 (169) | cvvvrveererrerienns [ vvrinernerireriineens [ 0008000 | e 4.370 |MON... 04/16/2009. | 12/01/2037.
31416 ZM 6 |FN AA1647.. 114317 (306) | ovoovvereerienns [ v [ 005,000 [ 3.960 | MON... 04/23/2009. | 02/01/2039.
31416M  5A 8 | FN AA4440.. ...116.301 (25) [ 2ooverereneinerins [ e [ 205,000 | oo 3.810 | MON... 04/08/2009. | 03/01/2039.
31417C  JL 0 |FN AB5666.. ...106.683 (382) | cvvvveererrerienes [ e [ 0000 3.500 [ e 2.770 |MON... 05/05/2014. | 07/01/2042.
31417C KM 6 |FN AB5699.. ...109.055 T2 | oo | e | 00003500 | oo 3.530 | MON... 07/10/2013. | 07/01/2042.
31417C VS 1 |FN AB6024.. ...108.690 (1167) | oo | eevrerneeneninseins | 0003500 | oece 1.930 |MON... 03/09/2016. | 08/01/2042.
31417D TR 4 |FN AB6859.. ...107.880 (1,359) [ oo [ |200.3.500 |, 2.340 |MON... 01/11/2016. | 11/01/2042.
31417E  MZ 1 |FNAB7575.. ...105.629 101 | coveeerierinens [ [0 3.000 [ 3.040 |MON... 08/15/2014.| 01/01/2043.
31417E N9 8 |FN AB7615.. ...106.839 (1947) | oo | e | 200003500 | oo 2.320 | MON... 03/11/2015. | 01/01/2043.
31417F  3E 6 |FN AB88%.. ...106.212 891 | cierevveieries [ everrenseierinnnnns | 200023.000 | oo 3.750 | MON... 04/29/2014. | 04/01/2043.
31417G  5A 0 |FN AB9840.. ..107.737 (1,601) | oo | eerrerieeinssineins | 200023500 | oeco 1.900 |MON... 02/17/2016. | 07/01/2043.
31417H  B5 2 |FN AB9959.. 112142 (725) | cvvovveverrerieens | v [ 04000 | 2.910 |MON... 02/24/2014. | 07/01/2043.
31418C QB 3 |FN MA3149 ...107.980 (2,081) | cvooveeererreirenns [ | 4000 | 2.340 | MON... 01/24/2018. | 10/01/2047.
31418W CY 4 |FN AD8186. ...106.311 (187) | covovrveiverinens e [ 0000 3.500 [ e 2.250 |MON... 08/25/2010. | 09/01/2025.
31419E  UD 9 |FNAE4179.. ...105.631 (261) | cvvvvrererrerinees | e [ 0000 3.500 [ e 2.300 |MON... 10/05/2010. | 10/01/2025.
31419 SV 1 |FN AET7731.. . .. ...110.322 R (1,299) | cvovvevverernvnniins [ovrnnnsisiiniiennns | 04500 | e 2.300 | MON... 09/24/2013. | 11/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . . XXX | s 13,664,182 | ............ 12,728,108 | ........... 13,069,584 | ..coooieiiien 0] (114,394) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agenci and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137FM__ CR_ 1 [FHMS K093 A2......oooooooeececccccveeeesssssnee [ [ AT1A e | oo 1,029,991 |...114.236 | .......o...... 1,142,360 [ ...ccovvenee 1,000,000 | ..cocoovrenee 1,025,514 |........... (2,948) | ..o | e 2.982 ... 2.610 [MON... | .ccovrenee 2,485 | ......... 29,820 | 06/13/2019. | 05/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 1,029,991 XXX ....1,142,360 ...1,000,000 1,025,514 0 (2,948) 0 0 XXX XXX XXX | 2,485 | o, 29,820 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ et | i 32,236,434 XXX ..33,257,438 .29,948,108 31,284,822 | i 0] s (295,097) 0 0 XXX XXX XXX | ........314,986 | ... 1,086,368 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
TIOR3 e — [ [ 1]1.GFE.... [ 373,508 [..110.381 [ coocoocccc.... YREE N 375,000 [ voovvvvveeeee 374313 [........... [ 150 | [ [....3.250 ].....3.290 [MS...] ............ 3,589 [ oooooooo. 12,188 |03/09/2015.] 03/17/2025. |
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00206R DC 3 |AT&TINC ..111.628 . 257134 |......... (2,217) | oo | e | s 4450 |...... 3.440 03/21/2016. | 04/01/2024.
00206R GQ 9 |AT&TINC ...119.428 (76) | cvvvreererrnvireeres [ vvermrrieiisnsrienns 004300 | i 4.250 11/26/2018. | 02/15/2030.
00507V AP 4 [ACTIVISION BLIZZARD .....98.160 100 | coveeeverierinens [ eevrererverienenenns [0 1.350 [ 1.390 08/05/2020. | 09/15/2030.
023135 AZ 9 |AMAZON.COM INC ..108.148 | ...............378,519 | .................350,000 | ................349,511 | ........ 125 | e [ [ 2000 2.800 [ 2.840 06/08/2018. | 08/22/2024.
025932 AK 0 | AMERICAN FINANCIAL GROUP ...109.775 125,000 124,703 |......... 46 | oo | e | 000003500 | i 3.540 08/15/2016. | 08/15/2026.
02665W DL 2 |AMERICAN HONDA FINANCE ...102.232 .500,000 ..499,891 1 [ [ [ 201,200 | e, 1.200 07/06/2020. | 07/08/2025.
026874 DK 0 |AMERICAN INTL GROUP.... ..118.415 .500,000 ..498,577 165 | oo [ v [ 4200 [ 4.240 03/19/2018. | 04/01/2028.
03076C  AG 1 |AMERIPRISE FINANCIAL INC.......coouiriririerimeirerisesnessessesessesssesssnnnens ..111.261 249,642 | ... 86 | oo | cerererenenrnsninneins | 0003700 | i 3.740 09/15/2014. | 10/15/2024.
03076C AH 9 |AMERIPRISE FINANCIAL INC ..110.770 249,843 |......... 25 | e [ 0002875 [ 2.880 08/08/2016. | 09/15/2026.
035240 AL 4 | ANHEUSER-BUSCH INBEV WOR. ...117.608 ..1,000,000 ..976,577 2,664 [ .o | cereiersnisnnnens | 04,000 | 4.370 11/06/2018. | 04/13/2028.
037833 BU 3 |APPLEINC......cccoervrrieree ...104.970 .500,000 ..499,825 T8 | coeveeevnricnnis | e | 00002850 | e 2.860 02/16/2016. | 02/23/2023.
038222 AL 9 |APPLIED MATERIALS INC................ ..113.725 .200,000 ..199,529 B7 | oo | e | 00000 3.300 | e 3.340 03/28/2017. | 04/01/2027.
053332 AV 4 |AUTOZONE INC ...114.356 .500,000 500,000 | ..veerrrrierieines | e | s | e [ 003790 [ 3.750 04/06/2017. | 06/01/2027.
05348E AW 9 |AVALONBAY COMMUNITIES ...112.400 .275,000 ..274,524 88 [ v | vevererseininniens [ 0003500 [ 3.530 11/04/2015. | 11/15/2025.
05351W  AA 1 |AVANGRID INC ...108.986 .350,000 ..349,515 115 | o [ v [0 3.150 [ 3.180 11/16/2017. | 12/01/2024.
06050T JZ 6 |BANK OF AMERICA NA ...149.522 .750,000 ..T747,576 90 | o | e | 2008.000 | i 6.030 10/23/2006. | 10/15/2036.
06406R  AB 3 |BANK OF NY MELLON CORP... ..113.874 .450,000 850,000 | .o | e | s | s | e 3442 [ 3.440 01/31/2017. | 02/07/2028.
07330M  AA 5 | TRUIST BANK ..115.238 .400,000 ..406,714 (1,037) | oo | eerrerreeinsrnneins | 000023800 | .eco 3.470 02/06/2018. | 10/30/2026.
08652B AA 7 |BESTBUY CO INC ...120.085 .400,000 ..398,730 134 | oo [ e [ 4450 [ 4.490 09/25/2018. | 10/01/2028.
09247X AH 4 |BLACKROCK INC ...101.526 .200,000 ..199,945 135 | o [ e [ 250 [ 4.320 05/19/2011. | 05/24/2021.
096630 AF 5 |BOARDWALK PIPELINES LP ..111.923 .100,000 30 [ e [ 4450 | 4.490 01/05/2017. | 07/15/2027.
10112R  AZ 7 |BOSTON PROPERTIES LP... ...109.251 .325,000 . 106 | covveererierinens [ v [ 0000 3.200 [ e 3.230 11/17/2017. | 01/15/2025.
10373Q BM 1 |BP CAP MARKETS AMERICA. ...100.209 .500,000 2500,000 | ..o | e | e | [ 1749 1.740 08/05/2020. | 08/10/2030.
12572Q  AE 5 |CME GROUP INC ...104.503 .600,000 ..599,644 201 | e [ e | 2002 3.000 | i 3.030 09/05/2012. | 09/15/2022.
126650 CL 2 |CVSHEALTH CORP.. ..113.126 .475,000 ..488,655 (2,915) | oo v | 003,875 | 3.150 08/14/2017. | 07/20/2025.
134429 BF 5 |CAMPBELL SOUP CO... ...112.635 .500,000 ..499,195 173 | e [ e [0 3.950 [ 3.990 03/12/2018. | 03/15/2025.
140420 NB 2 |CAPITAL ONE BANK USA NA... ...105.740 .500,000 ..496,744 1449 | s | v [ 203375 | 3.690 01/29/2016. | 02/15/2023.
142339 AG 5 |CARLISLE COSINC......... ...109.358 175,000 . 174,892 25 | o e [ 003500 | 3.510 11/13/2017. | 12/01/2024.
14912L  6G 1 | CATERPILLAR FINL SERVICE.. ...110.631 .325,000 ..323,049 A58 [ e [ [ 0:3.250 | e 3.410 03/12/2018. | 12/01/2024.
17275R AV 4 |CISCO SYSTEMS INC... ...103.941 .500,000 ..499,393 402 [ .o [ [ 202.3.000 | 3.080 06/10/2015. | 06/15/2022.
172967 FT 3 |CITIGROUP INC.... ...104.250 .250,000 253,227 (3,018) | cvvovereerceiienns | ververerneerenineins | c0end.500 | e 3.220 06/20/2014. | 01/14/2022.
172967 LD 1 |CITIGROUP INC.... ...114.070 .250,000 ..250,200 (29) | oo [ e [0 3.887 | i 3.870 03/20/2017.| 01/10/2028.
174610 AR 6 | CITIZENS FINANCIAL GROUP. ..111.296 .750,000 .T48,772 2071 | e [ | 0000 2.850 | oo 2.880 07/22/2019. | 07/27/2026.
20030N BM 2 |COMCAST CORP ...125.384 .400,000 ..405,491 (1) | ceereeenerreriieees e [ 0200 | e 4.060 12/08/2016. | 08/15/2034.
20030N BN 0 |COMCAST CORP...... 111159 .200,000 ..203,452 (728) | v [ [ 2003375 | i, 2.950 02/12/2016. | 08/15/2025.
205887 CA 8 |CONAGRA BRANDS INC.. ...111.580 425,000 ..424,869 36 | e | e | e300 | i 4.310 10/15/2018. | 05/01/2024.
22160K AQ 8 |COSTCO WHOLESALE CORP.. ...103.837 .200,000 ..200,638 (32) [ v [ [ 1750 |, 1.710 04/17/2020. | 04/20/2032.
25466A AJ 0 [DISCOVER BANK.........ccocuunec ..111.635 .450,000 .449,706 | .. AT | o | e | 0003450 | i 3.460 07/21/2016. | 07/27/2026.
264420 AG 9 |DUKE ENERGY PROGRESSLLC........... ..116.137 .250,000 ..249,967 A | e [ 203,700 | 3.700 08/06/2018. | 09/01/2028.
26614N  AA 0 |DUPONT DE NEMOURS INC.. ...101.329 .300,000 300,000 | ..o | e | e | e [ 02169 [ 2.160 04/28/2020. | 05/01/2023.
278642 AL 7 |EBAYINC ...108.846 .500,000 ..497,882 545 | oo | e | 2003450 | i 3.570 03/25/2015. | 08/01/2024.
29278N  AC 7 |ENERGY TRANSFER OPERATNG ...107.750 .125,000 ..124,946 18 [ v [ [ 04200 | s 4.210 06/05/2018. | 09/15/2023.
29364W  AX 6 |ENTERGY LOUISIANA LLC ..113.012 .500,000 ..497,789 ATT | e e [ 0000 3.080 [ 3.100 05/16/2016. | 06/01/2031.
30231G  BK 7 |EXXON MOBIL CORPORATION........... 115772 .750,000 750,000 | e | e | s [ s [ 3.482 [ 3.480 03/17/2020. | 03/19/2030.
31428X BU 9 |FEDEX CORP. ..103.177 .250,000 ..249,896 97 | o | e | 0003400 | e 3.440 01/14/2019. | 01/14/2022.
314353  AA 1 |FEDEX 2020-1 CLASS AA ..102.111 .250,000 2:250,000 | ..o | e | e [ [0 1875 [ 1.870 07/30/2020. | 08/20/2035.
316773 CX 6 |FIFTH THIRD BANCORP. ...108.715 425,000 .424,498 152 | o [ v [ 000 3.650 [ i 3.690 01/23/2019. | 01/25/2024.
345397 XA 6 |FORD MOTOR CREDIT COLLC................ ...100.875 .295,000 295,000 | ..cveurvrerierireines | eerrrrienienienes | e | e | 003219 [ 3.210 01/06/2015. | 01/09/2022.
354613 AK 7 | FRANKLIN RESOURCES INC ...108.875 .725,000 .724,424 126 | oo [ v [ 002,850 [ 2.870 03/25/2015. | 03/30/2025.
37045X CR 5 | GENERAL MOTORS FINL CO LA11.627 .500,000 ..499,317 202 | coverereeieninns [ e | 200251000 5.140 01/14/2019. | 01/17/2024.
38141G  RD 8 | GOLDMAN SACHS GROUP INC... ...106.568 .210,000 ..209,843 T | s | e | 0003625 | i 3.660 01/17/2013. | 01/22/2023.
381430 8H 7 |GOLDMAN SACHS GROUP INC... ...112.881 .340,000 ..340,266 (49) [ oo [ e [ 03750 | e, 3.730 03/03/2016. | 02/25/2026.
40434C AD 7 |HSBC USAINC ...109.426 300,000 299,571 |......... 13 i [ 003,500 | 3.540 06/20/2014. | 06/23/2024.
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Annual Statement for the year 2020 ofthe  IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1

Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIU
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVo Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrylng Value (Decrease) Accretion Recognized BJ/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
44107TH AC 6 |HOSPITAL SPECIAL SURGERY. ...110.859 veevrrerenneennn 200,000 [ oo | e | e | e [ e 3.737 |...... 3.730 03/23/2018. | 04/01/2028.
445658 CF 2 |JB HUNT TRANSPRT SVCS.... ... 114.937 2 [ e 0. 3.875 [ 3.870 02/26/2019. | 03/01/2026.
458140 AP 5 |INTEL CORP. ...128.039 (3,293) | cvvvvereereriieens | vererererneenenineins | 04250 | e 2.910 05/08/2020. | 12/15/2042.
45866F AD 6 |INTERCONTINENTALEXCHANGE............ ...113.582 3 | s e [ 003750 | 3.750 11/19/2015. | 12/01/2025.
459200 AM 3 [IBM CORP.....cccoovverrirrrirrrirerines ..129.515 (8,584) | c.oovvreerceiiein | verrerencenerirneins | 00 1.000 | e 5.810 10/20/2006. | 10/30/2025.
46124H AB 2 |INTUIT INC ...101.327 27 | o | e | 0000950 | .oic 0.960 06/25/2020. | 07/15/2025.
46625H KC 3 | JPMORGAN CHASE & CO......... ...109.367 90 | v | e | 2003125 | 3.150 01/15/2015. | 01/23/2025.
46647P AJ 5 |JPMORGAN CHASE & CO......... ...120.943 (50) [ .oovernrreirerins [ e [ 200.3.882 | e, 3.840 07/19/2017. | 07/24/2038.
49446R AW 9 |KIMCO REALTY CORP ..107.521 T6 | v | e | 202700 | e 2.750 07/07/2020. | 10/01/2030.
512807 AU 2 |LAM RESEARCH CORP. ...119.509 35 | oo | e | e .000 | 4.020 02/25/2019. | 03/15/2029.
52107Q  AJ 4 |LAZARD GROUPLLC ...119.038 197 | o e [ 04500 [ 4.610 09/12/2018. | 09/19/2028.
532457 BV 9 |ELILILLY & CO. ...116.040 29 | oo | e |00 3.375 [ 3.390 02/20/2019. | 03/15/2029.
57636Q AM 6 |MASTERCARD INC ...112.550 10 [ [ e [ 002,950 | e 2.960 05/28/2019. | 06/01/2029.
61744Y AL 2 |[MORGAN STANLEY. ...122.862 165,000 | oo | e | e | e |00 3971 [ 3.970 07/19/2017.| 07/22/2038.
67021C AK 3 |[NSTARELECTRIC CO.. ...110.753 ..498,729 237 | cooeereveeveeeinsees | eevieerieeisseiesniens | 000003250 | oo 3.300 11/13/2015. | 11/15/2025.
693475 AV 7 |PNC FINANCIAL SERVICES...... ...108.940 .155,000 154,777 68 | .o [ e | 2003500 | i 3.540 01/17/2019. | 01/23/2024.
70109H AM 7 | PARKER-HANNIFIN CORP ...123.592 .370,000 ..369,692 16 [ oveverrerierns [ e [ w4200 | s 4.200 11/18/2014. | 11/21/2034.
713448 DV 7 |PEPSICOINC........ccccouvuvrrnnes ...130.630 .340,000 ..338,628 29 | s | e | 2004000 | 4.020 04/27/2017. | 05/02/2047.
742741  AA 9 |PROCTER & GAMBLE - ESOP ...100.000 ...61,150 81,150 | cvvovvrcriererceinnns [ v [ e | v | 000 9.360 | 9.360 11/27/1990. | 01/01/2021.
74340X BE 0 |PROLOGISLP ...113.651 .100,000 99,672 B1 | o | e | 0003750 | i 3.820 10/27/2015. | 11/01/2025.
744573 AN 6 | PUBLIC SERVICE ENTERPRIS.. ...107.159 .500,000 ..499,837 A4 | s | e | 000 2.875 | 2.880 06/03/2019. | 06/15/2024.
747525 AF 0 |QUALCOMM INC ..111.362 .500,000 ..494,822 1,068 [ .ooveeeerererins [ e [ 003450 | e, 3.700 02/12/2016. | 05/20/2025.
751277  AQ 7 |NESTLE PURINA PETCARE CO.....ccovevvrrvvirerirrirnrinnns ...107.572 ..1,000,000 ..999,864 110 | e [ e | 2008625 | i 8.630 02/07/1992. | 02/15/2022.
756109 AZ 7 |REALTY INCOME CORP. .....99.754 .500,000 ..496,829 28 | oo | e |00 0.750 [ 0.870 12/10/2020. | 03/15/2026.
78355H KH 1 |RYDER SYSTEM INC ...107.580 .185,000 ..184,803 75 | o | e | 0003750 | i 3.790 06/14/2018. | 06/09/2023.
79466L AE 4 | SALESFORCE.COM INC ...106.350 .175,000 .174,950 20 | oo [ [ 000 3.250 [ 3.260 04/05/2018. | 04/11/2023.
808513 AM 7 | CHARLES SCHWAB CORP........cocoorierrneirnris ...112.986 .150,000 ..149,686 55 | o | cerrnrenenisninneins | 0003450 | i 3.490 11/09/2015. | 02/13/2026.
828807 CY 1 |SIMON PROPERTY GROUP LP......ccocoumirirrrrerierienes ...110.756 .500,000 .499,174 125 | oo [ v [0 3.250 [ 3.280 11/15/2016. | 11/30/2026.
84610W AB 1 |LIFESTORAGE LP ...113.038 .335,000 ..333,906 ATT | e e [ 0000 3.500 [ e 3.560 06/13/2016. | 07/01/2026.
87151Q¢ AC 0 |SYMETRA FINL COR! ...110.496 .500,000 ..500,147 (38) | oo [ v 4250 | 4.240 08/04/2014. | 07/15/2024.
87236Y AE 8 |TD AMERITRADE HOLDING CO.... ..102.741 .125,000 .124,944 B4 | e | e | 200002950 | 2.980 03/04/2015. | 04/01/2022.
90265E  AQ 3 |[UDRINC ...111.088 .250,000 ..261,311 (1,009) | oo | eerrerireeinseineins | 000003200 | oece 2.620 01/27/2020. | 01/15/2030.
90331H  PL 1 |US BANK NA CINCINNATI.... ...105.494 .250,000 ..249,564 96 | oo | e | 000 2.050 | e 2.090 01/16/2020. | 01/21/2025.
91324P DK 5 |UNITEDHEALTH GROUP INC... ...118.630 .250,000 ..249,663 38 | e | e | 00003850 | i 3.870 06/14/2018. | 06/15/2028.
91913Y AU 4 |VALERO ENERGY CORP.. ...109.383 .500,000 .483,495 2524 | oo [ e [ 003,400 | 4.050 12/05/2016. | 09/15/2026.
919451  AA 2 | VALLEY CHILDRENS HOSP ...108.354 .200,000 200,000 | v | e | s | e | 4399 [ 4.390 07/17/2018. | 03/15/2048.
92277G  AD 9 |VENTAS REALTY LP... ...109.124 .500,000 .497,044 815 [ o e [0 3750 [ 3.940 09/25/2015. | 05/01/2024.
92343V BY 9 |VERIZON COMMUNICATIONS... ...110.647 .400,000 ..406,187 (1,945) | oo | e | o150 | e 3.590 07/25/2014. | 03/15/2024.
929089 AB 6 | VOYAFINANCIAL INC... ...113.988 .500,000 ..499,715 46 | e | e | 20003650 | 3.660 06/07/2016. | 06/15/2026.
931142 ED 1 |WALMARTINC ..113.148 .450,000 .449,132 175 3.590 06/20/2018. | 06/26/2025.
949746  SH 5 |WELLS FARGO & COMPANY. ...110.863 .250,000 ..242,161 1,193 [ e [ e [ .3.000 | oo 3.600 03/20/2017. | 10/23/2026.
94974B  GH 7 |WELLS FARGO & COMPANY.... ...108.445 .275,000 ..274,587 93 | v | e | 0000 3.000 | e 3.030 02/11/2015. | 02/19/2025.
136385 AE 1 | CANADIAN NATL RESOURCES ...131.500 .450,000 ..513,527 (3,805) | covorereereriieins | cerirererneerisnineins | 0008450 | e 4.920 05/12/2015. | 06/30/2033.
05565Q CZ 9 |BP CAPITAL MARKETS PLC ...103.289 .500,000 ..500,113 (9] cveereerernrreenes v [ 00 3.062 | e 3.040 03/12/2015. | 03/17/2022.
05964H AF 2 |BANCO SANTANDER SA.. ...113.290 .600,000 ..597,957 284 | o | e | 20023800 i 3.850 10/17/2017. | 02/23/2028.
225433 AT 8 |CREDIT SUISSE GROUP AG ...107.574 .500,000 ..509,306 (3,625) | ..oovvrririinnis | e | 2003800 e 3.000 07/28/2017. | 06/09/2023.
404280 BX 6 |HSBC HOLDINGS PLC.......... ...113.545 .250,000 2:250,000 | ..o | e | e | s | 292 [ 4.290 09/05/2018. | 09/12/2026.
961214 DW 0 | WESTPAC BANKING CORP.. ...115.005 500,000 497,761 | ... 275 | o | e | 00003400 [ 3.470 01/18/2018. | 01/25/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ XXX | ... 43,377,510 | ...... 38,591,150 38,830,213 0], (15,813) 0 XXX ....1,360,634 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
17322 AW 6 [CGCMT 2014-GC21 A5 .109.331 | ‘ ......... ‘ (3,598) | | AAAAAA 3.855 ‘ AAAAAA 3.040 | MON... ] wvvrverec 1,606 | oo 19,275 [ 01/26/2018. ‘ 05/10/2047. }
95000A AU 1 |WFCM 2015-P2 A4 13275 | ..........339,825 | ...............300,000 | ...............304,608 |......... (934) | covooveeeerirenns | e | s 3.809 |...... 3.430 [MON... | coviireernn952 | e 11,427 | 12/08/2015. | 12/17/2048.




9'0L3

Annual Statement for the year 2020 ofthe  IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1

Showing all Long- Term BONDS Owned December 31 of Current Year

1 6 Fair Value Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 17 18 19 20 21 22
NAIU
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
i SVo Rate Used Current Year's | Temporary Exchange Admitted Contractual
g Administra- to Obtain (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification tive Symbol Fair Value Fair Value (Decrease) Accretion Recognized BJ/A.C.V. Rate of | Paid Accrued During Year | Acquired Date
95001A BD 7 |[WFCM 2017-C41 A4 1.AFM......... ...113.245 (LI | e | eerverinceissnnnsins | e00ee 3472 [ 2.330 08/21/2019. | 11/18/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . XXX 0 (6,443) 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
055688 AA 6 |BURLINGTN NO SF 06-1 TR ...106.228 (109) [ v | e [ 0005720 [, 5.670 07/20/2006. | 01/15/2024.
126410 LM 9 |CSX TRANSPORTATION INC 2110398 | 232,405 | 210,614 | 210,514 | e | e | s e [ 008207 [ 6.250 12/10/2007. | 01/15/2023.
26208M AF 3 |DRIVE2018-5C ...101.842 36 | e | cerrerenensnnnens | 000 3.990 | i 3.990 11/15/2018. | 01/15/2025.
472158 AD 9 |JCPL 2006-A A4 2100.383 | e 170,794 | e 170,140 | i 170,837 | s | e | s e | 08,6100 [ 4.920 08/04/2006. | 06/05/2023.
90783X  AA 9 |UNION PACIFIC RR CO 07-3 2122990 | i BA2797 | e 41,332 | e BA1,332 | e | e | s | [ 208176 [ 6.170 07/19/2007. | 01/02/2031.
909318  AA 5 |UNITED AIR 2018-1 AAPTT ...98.021 | ... 195,860 | oo 199,814 | 199,814 | [ [ [ | 003,900 [ 3.490 01/31/2018. | 09/01/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX 0 (73) 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX s 46,286,789 0 (22,329) 0 XXX XXX XXX
Totals
7699999. Total - Issuer Obligations.........c..creerercrrnressrssrenacs XXX | s 79,442,921 | ... 70,926,150 | .o 72,364,131 | i 0 | s (237,239) | ..ovvvirrcrinn (1 I 0 XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUNMHIES. ... ....iv ittt sttt snsns XXX | e 13,670,918 | ...........12,734,490 | .......... 13,075,967 | .....ccovrirnrnend (V] . (114,389) 0 0 XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUNHES. ..........cuieriiiiteiiicteisi ettt en s ebessnasaenas XXX ....2,255,330 0 (9,391) 0 0 XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES.........covviiiiiiiiiiieiesci e XXX . ....1,796,309 0 (73) 0 0 XXX XXX XXX XXX
8399999, Grand TOAl - BONGS............ueuivvrererrerieieiiieeiiesiereieie et XXX | 97,165,478 0 . (361,092) 0 0 XXX XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A B o 3,134,478 1D ... 6,448,943 1E .. 7,946,838  1F ... 9,529,910 1G 7,278,278
2A . \ 2B .
3A . 3B .
4B 0
BB i 0
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912810 SN 9 |US TREASURY N/B...... 12/03/2020........ VARIOUS ..ottt bbb 309,400
912828 ZW 3 |US TREASURY N/B...... 07/15/2020. J.P. MORGAN........... 174,563
91282C  AB 7 |US TREASURY N/B...... 12/17/2020........ VARIOUS ...t s 2,369,006
91282C  AD 3 |US TREASURY N/B...... 12/11/2020........ VARIOUS ...ttt 817,022
91282C  AE 1 |US TREASURY N/B...... 11/17/2020........ J.P. MORGAN........... 1,089,490
0599999.  Total - BONAS = U.S. GOVEIMMENL. ... ... cuieeteitsiteisessetsstsssessessstsss s et sssssess s et st eesesessesesses et seseesesses s sesessessebe  e8setessessehesessessee e s eesee e b s st b s Ao E o0 s o8t h Aot L8 o8 E b et b st s st bbb bt es b 4,759,481
Bonds - U.S. Political Subdivisions of States
181234 S5 5 |CLARK CNTY WA SCH DIST #114 EV. 10/28/2020.. PIPER JAFFREY & CO.......ovviiiiiiciieniceiissississiesiesiseens 602,790
64966L 2L 4 |NEW YORKNY.......ccoosienee 07/30/2020.. MORGAN STANLEY......ccoviiiiiisiniisisssissisisnies 548,766
2499999. Total - Bonds - U.S. PolitiCal SUDAIVISIONS Of SEAEES........uuureuieireirtsie ittt e eh et bbb 1,151,556
Bonds - U.S. Special R e and Special A
270618 GF 2 |E BATON ROUGE PARISH LA SWR CO.. 08/04/2020. J.P. MORGAN... 638,675
29270C 3T 0 |ENERGY N W WA ELEC REVENUE.... 06/11/2020. JEFFERIES & C 609,380
3140K5 MD 6 |FN BO9355. 11/23/2020. TORONTO DOMINION - US. 420,593
3140KL LG 5 |FNBQ1226. 09/23/2020........ WELLS FARGO SECURITIES LLC 465,609
3140QF A2 5 |FN CA7224. 10/08/2020 AMHERST PIERPONT SECURITIES LLC......c.vvvrierreireeerreieeierceeeinnee 103,507
3140QG D4 6 |FN CA8222. 12/23/2020 NOMURA SECURITIES DOMESTIC..........cccc..... 403,313
3140X6 2N 0 |FN FM3480. . 06/25/2020.. WELLS FARGO SECURITIES LLC 1,043,125
368497  JT 1 |GEISINGER PA AUTH HLTH SYS REV 06/19/2020.. MERRILL LYNCH.. 286,463
576000 YC 1 |MASSACHUSETTS ST SCH BLDG AUT 03/20/2020. EXCHANGE........ooviieiicie et 520,063
64763H FK 6 | NEW ORLEANS LA AVIATION BRD 07/09/2020 JEFFERIES & CO 559,365
650036 AN 6 |NEW YORK ST URBAN DEV CORP REV 06/22/2020........ GOLDMAN SACHS... 289,993
74265L  T7 3 | PRIV CLGS & UNIVS AUTH GA 12/02/2020........ GOLDMAN SACHS................. 491,936
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENLS............ieuiiieeteteieitetetetectetetistetesistetesassssetes  eesetetesssesessssesesassesssassesesesassesesassesetesassesetaeesetessset et e setetesseaetesssetesessebebanssastessnans 5,832,022
Bonds - Industrial and Miscell:
00507V AP 4 |ACTIVISION BLIZZARD 08/05/2020........ BANK AMERICA........cooiiiriiieieticee st 697,298
02665W DL 2 | AMERICAN HONDA FINANCE.. 07/06/2020........ MIZUHO SECURITIES 499,880
10373Q@  BM 1 | BP CAP MARKETS AMERICA.. 08/05/2020. CITIGROUP GLOBAL MARKETS 500,000
22160K  AQ 8 [COSTCO WHOLESALE CORP......c.ovvuiiiriiicriieieieiiseiesiesieiesssssesseenes 04/17/2020........ VARIOUS....... 200,670
26614N  AA 0 | DUPONT DE NEMOURS INC... 04/28/2020.. CITIGROUP GLOBAL MARKETS........coeiiiriiiierinsieie s sssseessessssesesssesesssns 300,000
30231G  BK 7 |EXXON MOBIL CORPORATION.......ccovviivrriiiireriieeererineicesenerenes 03/17/2020........ J.P. MORGAN........... 750,000
314353  AA 1 |FEDEX 2020-1 CLASS AA 07/30/2020........ CITIGROUP GLOBAL MARKETS........coouiiuirimriiriienisrisneisessssssessssesssssssssessesesesessssen 250,000
458140 AP 5 |INTEL CORP.....cooviiieirricriniicisie e 05/08/2020.. CREDIT SUISSE...... 914,408 750,000 | oo 13,016
48124H  AB 2 | INTUIT INC .ottt ensensnene | ansasiessnssans 06/25/2020........ BANK AMERICA........cooiiiiirieissieie s essesies 349,724 350,000
49446R AW 9 |KIMCO REALTY CORP. 07/07/2020 WELLS FARGO SECURITIES LLC 348,401 350,000
756109 AZ 7 |REALTY INCOME CORP. 12/10/2020 VARIOUS ..ot 496,802 500,000
90265E  AQ 3 [UDRIINC ..ottt nssenes | soenienerensnes 01/27/2020.. WELLS FARGO SECURITIES LLC 262,320 ..250,000 3N
90331H  PL 1 |US BANK NA CINCINNATL ....cvveiiiisiissinsssni s 01/16/2020........ US BANCORP INVESTMENTS INC......coovvniiiiiriniisiissinenssisissiees 449,042 ..450,000
3899999. Total - BoNdS - INAUSHIAl @NA MISCEIBNEOUS. ........cuieiisitetiiiteteis sttt ettt seet st ssesesesssetessssesshessehessesesebessehe  oesehebesseseses e s ehebesseseEee e b e h oL e s heE e b e Eeh e s heE e e heE b Ao heE e bkt h bbbt et beb st ennsn 6,018,545 | oo 5,850,000 | .oiiiiiiiiee e 13,334
8399997. Total - BONS - Part 3.......coiuiiiiciisi it 17,761,604 16,849,423 28,759
8399999. Total - BONGS.......coieiriiiiiiniiiiisisieicisss s 17,761,604 16,849,423 28,759
9999999. Total - Bonds, Preferred and COMMON SEOCKS. ... vttt ensse | eesedseesate e bR e R et 17,761,604 28,759
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202E UM 9 |G24188 .. [ 12/01/2020. | MBS PAYMENT 1,158 1,157 |....... 1 1 1,158 07/20/2038.
36205K WE 8 |GN 393145... .. | 12/01/2020. | MBS PAYMENT 3,609 3,605 4 3,609 05/15/2024.
36208C 7L 5 |GN447399... .. | 12/01/2020. | MBS PAYMENT 538 539 0 538 07/15/2027.
912810 EG 9 |US TREASURY N/B.... .. 1 08/15/2020. | MATURITY....oovormremmrrmermenienireessninenes | eeviesisseesssinsisenss | ovvene 1,900,000 ,054 | e | e (14,054) | s [ s (14,054) | ...ooovvvrine .1,900,000 08/15/2020.
912810 SN 9 |US TREASURY N/B .. 07/10/2020. | BANK AMERICA............... 24,804 | ............25,000 | .oceeerrn24,207 | oo 0 ..24,207 05/15/2050.
912828 55 5 |US TREASURY N/B.... .. | 12/131/2020. | VARIOUS.......oovvverirriierissiessissiesisisnes | cevveereieesesssssieness | oevvesens 401,945 \ (2,618) 400,659 12/31/2020.
912828 YF 1 |US TREASURY N/B .1 01/21/2020. | J.P. MORGAN 24,980 24,955 1 24,955 09/15/2022.
0599999, Total - BONds - U.S. GOVEMIMENt.....ovsvsersvsrtvs sttt st s | 2,357,034 2,347,587 | 0] (16,666) | ............. 0o (U ] I— 0 XXX
Bonds - U.S. Political Subdivisions of States
576000 ML 4 [MASSACHUSETTS ST SCH BLDG AUTH..... . [ 03/20/2020. | EXCHANGE.. 520,063 500,000 | .......... 566,040 | ..ooocrerees 521,818 | .o | crinneens (1,756) (NG ] T [ 520,063 | ....oovrrinirnnns | onrrnnnrinnrnenes | e 0] 14,931 | 08/15/2026.
2499999, Total - Bonds - U.S. Political Subdivisions of States... ] I 520,063 | ... 500,000 | ......... 566,040 | ..o 521,818 | oo o — (1,756) 0 (1,756) (O — 520,063 | .o (o) I (L I 0. 14,931 | XXX
Bonds - U.S. Special Revenue and Special Assessment
196632 LW 1 |COLORADO SPRINGS CO UTILITIES... .| 11/15/2020. | CALLED BY ISSUER at 100.000.. ..500,000 ..500,000 ..544,580 (4,663) 11/15/2023.
25477G EB 7 |DIST OF COLUMBIA INCOME TAX SE. .| 06/01/2020. | CALLED BY ISSUER at 100.000.. ..500,000 ..500,000 ..526,180 (1,428) 12/01/2026.
3128K6 7K 0 |FG A46298 .. | 12/01/2020. | MBS PAYMENT 3,132 3,132 ..3,164 (2) 07/01/2035.
3128KV  MN 2 |FG A64865... .. | 12/01/2020. | MBS PAYMENT ..9,291 (3) 08/01/2037.
3128M4  4Q 3 |FG G03231.. .. [ 12/01/2020. | MBS PAYMENT 14 08/01/2037.
3128M5 UZ 1 |FG G03900.. .. | 12/01/2020. | MBS PAYMENT 0 02/01/2038.
3128M7 XB 7 |FG G05774.. .. | 12/01/2020. | MBS PAYMENT (128) 01/01/2040.
3128M8 AZ 7 |FG G06024.. .. | 12/01/2020. | MBS PAYMENT (108) 08/01/2040.
3128ME  3F 6 |FG G15998.. .| 12/01/2020. | MBS PAYMENT (6) 01/01/2032.
3128MJ R3 6 |FG G08505.. .. | 12/01/2020. | MBS PAYMENT (1,307) 09/01/2042.
3128MJ U3 2 |FG G08601.. .. | 12/01/2020. | MBS PAYMENT (376) 08/01/2044.
3128MJ X4 7 |FG G08698.. .. | 12/01/2020. | MBS PAYMENT (552) 03/01/2046.
3128MJ X5 4 |FG G08699.. .. | 12/01/2020. | MBS PAYMENT (513) 03/01/2046.
3128MJ YM 6 |FG G08715.. .. | 12/01/2020. | MBS PAYMENT (337) 08/01/2046.
3128MJ ZH 6 |FG G08743.. .. | 12/01/2020. | MBS PAYMENT (404) 01/01/2047.
3128MJ ZM 5 |FG G08747.. .. | 12/01/2020. | MBS PAYMENT . 174 02/01/2047.
3128MM  VZ 3 |FG G18631.. .. | 12/01/2020. | MBS PAYMENT e A3970 | 43,876 |....... (12) (12) 02/01/2032.
3128MM  WJ 8 |FG G18648.. .. | 12/01/2020. | MBS PAYMENT .103,779 (643) (643) 06/01/2032.
3128MM WS 8 |FG G18656.. .. | 12/01/2020. | MBS PAYMENT (157) (157) 08/01/2032.
3128PQ ZH 7 |FGJ11644 .. | 12/01/2020. | MBS PAYMENT (17) (17) 02/01/2025.
3128PY JD 7 |FG J18360. .| 12/01/2020. | MBS PAYMENT 26,267 (105) (105) | vvorveerierine | e 26,267 03/01/2027.
3128Q) UC 8 [FH IGIAT9. i ..101/15/2020. | PRIOR YEAR INCOME..........cccsvrirmrinrirns | erversriseiieresinsiiens | oeviesiissiesiinsnnins | srossssssisssssssssiesss | eeviesssssiesesssssnns | sosssesessssssssesssssens | evessesssssessonss | soisssesssssessnses 0 01/01/2037.
31292H VU 5 |FGC01527 .. | 12/01/2020. | MBS PAYMENT 7,262 (14) (14) 7,262 04/01/2033.
31292L  KQ 7 |FG C03903. .. | 12/01/2020. | MBS PAYMENT 32,533 | 032,533 | 032,548 | 32,534 | e | e (1 (1) 32,533 04/01/2042.
31292L L6 0 |FG C03949. .. | 12/01/2020. | MBS PAYMENT 21,083 (40) (40) ..21,083 05/01/2042.
312940 2H 1 |FG A92576 .. | 12/01/2020. | MBS PAYMENT (49) (49) 13,170 07/01/2040.
312941 NJ 2 |FGA93093... .. | 12/01/2020. | MBS PAYMENT (104) (104) ..18,608 07/01/2040.
312942 NF 8 |FG A93990 .| 12/01/2020. | MBS PAYMENT (96) (96) ..16,859 09/01/2040.
31294M DW 8 |FG E0281 .. | 12/01/2020. | MBS PAYMENT 65 65 ..18,905 01/01/2026.
31296M PA 1 |FGA1311 .. | 12/01/2020. | MBS PAYMENT 40 40 ..24,040 09/01/2033.
31296Q 4R 8 |FG A1623: .. 1 12/01/2020. | MBS PAYMENT .......vvvrineinnierinnniinnis | ceerererienernennssnnnens | vovernieennnend, 041 | i 4,041 | 4122 | 046 | s | v (5) (5) 4,041 11/01/2033.
3132GL VB 7 |FG Q05410.. .. | 12/01/2020. | MBS PAYMENT 1 1 01/01/2042.
3132)2 5H 2 |FGK90848... .. | 12/01/2020. | MBS PAYMENT (93) (93) 07/01/2033.
31335A QK 7 |FG G60458.. .. | 12/01/2020. | MBS PAYMENT (501) (501) 01/01/2044.
31335A UL 0 |FG G60587.. .| 12/01/2020. | MBS PAYMENT (151) (151) 02/01/2046.
31335H 5U 3 |FG C90859 .. [ 12/01/2020. | MBS PAYMENT. (28) (28) 10/01/2024.
3133XD VS 7 |FEDERAL HOME LOAN BANK o | 12/11/2020. | MATURITY ....ooririrriernerienenseesssinenes | eeviesisssessssisnssenss | ovvenae 2,015 2,015 | oo | e 12/11/2020.
313711H  B6 4 |FN 252161.. .. | 12/01/2020. | MBS PAYMENT 6 6 12/01/2028.
31371K A4 3 |FN 253927 .. | 12/01/2020. | MBS PAYMENT........cccovrrerinrrenineernnnins | cevreerineriseisnennnes | eonnerenrinnnend09 [ iiiiiiiiinnnn09 | o068 | 09 | s [ e, 0 07/01/2031.
31371M  CG 0 |FN255771... .. | 12/01/2020. | MBS PAYMENT (18) (18) 07/01/2035.
3138AN CW 1 |FNAI8184 .| 12/01/2020. | MBS PAYMENT 31,623 31,765 |....... (142) (142) | oo | e 08/01/2041.
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3138AN YU 1 |FN AI8822 .. [ 12/01/2020. | MBS PAYMENT.........coooviiriiinnieninniiniies | cerrverreniscesseinnns | cverreenn 17,924 | 017,924 | 18,993 | ...18,100 | ....... (177) .- 08/01/2041.
3138AV. TB 1 |FN AJ4145 .. | 12/01/2020. | MBS PAYMENT (94) 11/01/2041.
3138AW RQ 8 |FN AJ4994 .. | 12/01/2020. | MBS PAYMENT (219) 11/01/2041.
3138E0 SF 7 |FNAJ7717 .. | 12/01/2020. | MBS PAYMENT (77) 12/01/2026.
3138EG HX 5 |FNAL0245 .. | 12/01/2020. | MBS PAYMENT (48) 04/01/2041.
3138EH US 9 |FNAL1492... .. | 12/01/2020. | MBS PAYMENT (103) 03/01/2042.
3138EJ 3Y 2 |FNAL2614 .. | 12/01/2020. | MBS PAYMENT (51) 11/01/2042.
3138EJ RA 8 |FNAL2280... .| 12/01/2020. | MBS PAYMENT (193) 09/01/2042.
3138EK FB 6 |FNAL2861... .| 12/01/2020. | MBS PAYMENT (108) 12/01/2042.
3138EK HJ 7 |FNAL2932 .. | 12/01/2020. | MBS PAYMENT (56) 07/01/2042.
3138EK YW 9 |FNAL3424 .. | 12/01/2020. | MBS PAYMENT (181) 01/01/2043.
3138ET 2J 4 |FNAL8876 .. | 12/01/2020. | MBS PAYMENT (209) 10/01/2044.
3138LR  AE 2 |FN AO0904.. .. | 12/01/2020. | MBS PAYMENT (31) 04/01/2042.
3138LU  SX 4 |FNAO4133.. .. | 12/01/2020. | MBS PAYMENT 3 06/01/2042.
3138MK 2E 5 |FN AQ4372.. ... | . 12/01/2020. | MBS PAYMENT 2 11/01/2027.
3138W0 L6 4 [FNAR3D48........ooiiierieriieisee s .. | 12/01/2020. | MBS PAYMENT 13 X 01/01/2028.
3138W4 CR 0 |[FN AR6379 .. | 12/01/2020. | MBS PAYMENT (82) 0 02/01/2043.
3138W6 SU 1 |FN AR8630, .. | 12/01/2020. | MBS PAYMENT (46) 0 04/01/2043.
3138W9 HW 3 |FN AS0244 .. | 12/01/2020. | MBS PAYMENT (188) 0 08/01/2043.
3138W9 KR 0 .. | 12/01/2020. | MBS PAYMENT 12 0 08/01/2043.
3138W9 MT 4 .. | 12/01/2020. | MBS PAYMENT (120) 0 09/01/2043.
3138WA FR 3 |FNAS1075... .| 12/01/2020. | MBS PAYMENT (159) 0 11/01/2043.
3138WA WT 0 |FNAS1557... .. | 12/01/2020. | MBS PAYMENT (549) 0 01/01/2044.
3138WB UK 9 |FN AS238 .. | 12/01/2020. | MBS PAYMENT (273) 0 05/01/2044.
3138WE  ZJ 1 |FNAS5244.. .. | 12/01/2020. | MBS PAYMENT (125) 0 06/01/2045.
3138WG DN 1 |FN AS6408... .. | 12/01/2020. | MBS PAYMENT (517) 0 01/01/2046.
3138WJ PC 6 |FNAS8518 .| 12/01/2020. | MBS PAYMENT 46 0 12/01/2046.
3138WJ QE 1 |FNAS8552... .| 12/01/2020. | MBS PAYMENT (101) 0 12/01/2036.
3138WM KY 6 |FN AT0310. .. | 12/01/2020. | MBS PAYMENT (64) 0 03/01/2043.
3138WX FK 8 |FN AT9169 .. | 12/01/2020. | MBS PAYMENT 34 0 07/01/2028.
B13BWZ  TZ 5 [FNAUOBET.......ocverereieirecierieeeieeissessensssiis .. | 12/01/2020. | MBS PAYMENT 6 0 08/01/2043.
3138X0 Y2 8 |FNAUTB28......oieiiieeiieisies s .. | 12/01/2020. | MBS PAYMENT 68 0 07/01/2043.
3138X1  3A 2 |FNAU2592. ... .. | 12/01/2020. | MBS PAYMENT (125) 0 08/01/2043.
3138X3 XM 9 |FN AU4283 .. | 12/01/2020. | MBS PAYMENT (8) 0 09/01/2043.
3138Y6 38 1 |FNAXB308......cviriiricrinirierierieeieeissrienienes .| 12/01/2020. | MBS PAYMENT (489) 0 01/01/2042.
3138YH UB 5 |FNAYA204.......ooiieineiieeieeieeise s .. | 12/01/2020. | MBS PAYMENT (131) 0 05/01/2045.
31394V LV 0 |FNR2005-123 PG .. | 12/01/2020. | MBS PAYMENT 64 01/25/2036.
31400Y 3Q 7 |FN 702007... .. | 12/01/2020. | MBS PAYMENT (3) 05/01/2033.
31406U HH 4 |FN 820232 .| 12/01/2020. | MBS PAYMENT (5) 06/01/2035.
31409y UL 9 |FN 882687 .. | 12/01/2020. | MBS PAYMENT 0 06/01/2036.
3140FP  C9 8 |FNBE369... .. | 12/01/2020. | MBS PAYMENT - . . 439 06/01/2047.
3140HB FK 9 |FNBJ9169 .. | 12/01/2020. | MBS PAYMENT 285,341 285,341 | .......... . 286,871 | e | e (1,530) 05/01/2048.
3140HB GZ 5 |FNBJ9215 .| 12/01/2020. | MBS PAYMENT 93,717 93717 95,401 | il 94,089 (372) (372) 06/01/2048.
3140J7 T5 4 |FNBM3271 .. | 12/01/2020. | MBS PAYMENT 82,832 82,832 (165) (165) 12/01/2032.
314008 HZ 9 |FNBM3847. .| 12/01/2020. | MBS PAYMENT .....cooviiiernrierernrinennes | veererissiesisessnerisnnns | cvnseenenns 75572 | oo 75,572 | i 77,390 | oo 75,760 | e, (188) (188) 05/01/2048.
3140JG  LQ 6 [FNBNO334.......ooviiiiriciieieseeeciseesniees .. | 12/01/2020. | MBS PAYMENT 954,230 954,230 | .......... . we | eererenn(13,008) [ oo [ (13,006) | ..eoovvrrerenne 12/01/2048.
3140K5 MD 6 |FNBO09355.. .. | 12/01/2020. | MBS PAYMENT . AKTEN . . . . 0 03/01/2050.
3140KL LG 5 |FNBQ1226.. .. | 12/01/2020. | MBS PAYMENT (7 09/01/2050.
3140Q7 2P 1 |FN CAO0781.. .. | 12/01/2020. | MBS PAYMENT (213) 11/01/2032.
3140QF A2 5 |FNCA7224.. .. | 12/01/2020. | MBS PAYMENT 0 10/01/2050.
3140X4 Y8 3 |FNFM1634.. .. | 12/01/2020. | MBS PAYMENT (3,496) 06/01/2049.
3140X6 2N 0 |FN FM3480.. .. | 12/01/2020. | MBS PAYMENT (257) 06/01/2050.
314100 KA 9 |FN897689... .. | 12/01/2020. | MBS PAYMENT 54 06/01/2037.
31413R 2P 0 |FN 953582 .. | 12/01/2020. | MBS PAYMENT (1) 12/01/2037.
31416 ZM 6 |FN AA1647... . 1 12/01/2020. | MBS PAYMENT (48) 02/01/2039.
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31416M  5A 8 |FN AA4440... .| 12/01/2020. | MBS PAYMENT 675 675 | vovvvrrrerrennB99 [ e (S 7(70 RN IR (1) (1) . 03/01/2039.
31417C  JL 0 |FN AB566 . [ 12/01/2020. | MBS PAYMENT 25,630 25,717 (86) (86) 07/01/2042.
31417C KM 6 |FN AB569! . [ 12/01/2020. | MBS PAYMENT 23,334 23,322 13 13 07/01/2042.
31417C VS 1 |FN AB602 . [ 12/01/2020. | MBS PAYMENT 33,759 33,994 (235) (235) 08/01/2042.
31417D TR 4 |FNAB6859... . [12/01/2020. | MBS PAYMENT........ovtvrrierierierineenens [ v | cvveeiinenns 42,456 | ..........42,456 | ........44128 | .....c...c..... 42,713 |....... (256) (256) 11/01/2042.
31417E MZ 1 |FN AB7575... . [ 12/01/2020. | MBS PAYMENT 33,517 33,501 |....... 17 17 01/01/2043.
31417E N9 8 |FN ABT761 . [ 12/01/2020. | MBS PAYMENT ....44,755 (217) (217) 01/01/2043.
31417F 3E 6 |FN AB88%... .| 12/01/2020. | MBS PAYMENT ..41,580 |....... 172 172 04/01/2043.
31417G  5A 0 |FN AB9840... . 112/01/2020. | MBS PAYMENT.......ccovvverneirnnnnnniinirnninns [ vnresissienisiisnises | cenreeennn 44,344 | 44,344 | 46,485 | o 44,680 |....... (336) (336) 07/01/2043.
31417H B5 2 |FNAB9959... . [ 12/01/2020. | MBS PAYMENT 20,193 (95) (95) 07/01/2043.
31418C QB 3 |FN MA3149 . [ 12/01/2020. | MBS PAYMENT 69,265 (566) (566) 10/01/2047.
31418W CY 4 |FN AD8186. .| 12/01/2020. | MBS PAYMENT 6,348 (25) (25) 09/01/2025.
31419E UD 9 |FN AE4179... .| 12/01/2020. | MBS PAYMENT (59) (59) 10/01/2025.
31419 SV 1 |FNAE7731... . [ 12/01/2020. | MBS PAYMENT (217) (217) 11/01/2040.
485429 LH 5 |KANSAS ST DEV FIN AUTH REVENUE ... |- 1 01/03/2020. | STIFEL NICOLAUS & CO.....c.covvvrrrirnens 0 12/01/2020.
592667 EC 1 |MET WTRDIST OF STHRN CA......coociviriiniirnnnns .. 107/01/2020. | CALLED BY ISSUER at 100.000........ccccoee | corererniinrariisisnians 0 07/01/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............  coocovirrvvvernniriinnann. (34,663) | vooooo 0, (34,663) | .oovo 0 XXX
Bonds - Industrial and Miscellaneous
00037B  AE 2 |ABB FINANCE USA INC.......coooorverriirierienriens .. | 12/14/2020. | CALLED BY ISSUER at 106.850..........ccc. | covvrereerirncirnsrinnins | cevereens 763,978 714514 | s 714,674 |....... 92 92 04/03/2023.
00912X BA 1 |AIR LEASE CORP. .1 08/04/2020. | MILLENNIUM ADVISORS..........commrvemmene | commereenereiennreiennris | covevi 504,135 . ..493,585 495212 | ....... 511 511 03/01/2025.
023761 AA 7 |AMER AIRLINE 17-1 AAPTT.. . | 05/19/2020. | VARIOUS 299,886 ..328,594 ..328,594 ..328,594 0 08/15/2030.
02376A AA 7 |AMER AIRLINE 17-2 AAPTT.. .1 05/19/2020. | VARIOUS..........ooiirvirviinreiiieneireseiereceees | rveeresesssssensssensens | ovevennns 248,224 ..275,645 ..275,645 ..275,645 0 04/15/2031.
05568B AA 6 |BURLINGTN NO SF 06-1 TR.. . 1 07/15/2020. | MBS PAYMENT 60,628 60,628 0 01/15/2024.
126410 LM 9 |CSX TRANSPORTATION INC.... .| 07/15/2020. | MBS PAYMENT 23,316 ...23,316 0 01/15/2023.
174610 AR 6 |CITIZENS FINANCIAL GROUP.. . | 06/16/2020. | TRADEWEB.............. 264,325 250,000 31 07/27/2026.
185506 AB 8 |CLECO 2008-A A2 . 103/01/2020. | MBS PAYMENT........ovvririmrerererirerernens | cvvrinneisninssiiesiens | eniinns 122,650 | oocveneee 122,650 | oo 122,475 | i 122,650 [ oo | e 0 03/01/2023.
29379V BP 7 |ENTERPRISE PRODUCTS OPER. .| 12/16/2020. | WELLS FARGO SECURITIES LLC....cccco. | covvrvrrrrermmrirnnniens | covreennnd 501,855 | ocveeee. 500,000 | ..........499,730 | .............499,8% |....... 89 89 02/15/2021.
36962G 2T 0 |GENERAL ELECTRIC CO...... . | 05/04/2020. | MATURITY........ ,000,000 ,000,000 (210) (210) 05/04/2020.
460146 CE 1 |INTERNATIONAL PAPER CO. . | 08/03/2020. | CALLED BY ISSUER at 107.982 253,000 12 12 08/15/2021.
472158 AD 9 |JCPL 2006-A A4, . | 12/05/2020. | MBS PAYMENT 318,881 186 186 06/05/2023.
534187 BB 4 |LINCOLN NATIONAL CORP... .| 06/15/2020. | CALLED BY ISSUER at 104.473 500,000 .499,725 ..499,951 15 15 06/24/2021.
72650R BF 8 |PLAINS ALL AMER PIPELINE. . 106/23/2020. | MARKETAXESS...........cooviirerniinirrarninns ..159,747 ..159,873 12 12 11/01/2024.
742741  AA 9 |PROCTER & GAMBLE - ESOP... .1 07/01/2020. | SINK............. R A13900 | e [ e 0 01/01/2021.
867914 BK 8 | TRUIST FIN CORP .| 07/30/2020. | SUMRIDGE PARTNERS..........ccoovvvmmmrrirns | v | oerernn 314,095 | i 310,000 309,833 |....... 83 83 03/03/2021.
90331H PL 1 |US BANK NA CINCINNATI. .| 01/23/2020. | US BANCORP INVESTMENTS INC, 200,716 200,000 1 1 01/21/2025.
90783X AA 9 |UNION PACIFIC RR CO 07-3. .1 01/02/2020. | MBS PAYMENT ......cooooorvianieinnrirneniins | vvenrinensssennsnsnnens | onvernnen D442 | i 57,442 | i BTA42 | i BTA82 | s | e 0 01/02/2031.
909318 AA 5 |UNITED AIR 2018-1 AAPTT... . 109/01/2020. | MBS PAYMENT.......ovviviirincrrcrrmrinens [ ernrrrvnnrnernenrnnennne | cvverneeen 10,904 | 110,904 | 10,904 | 10,904 | o | e 0 09/01/2031.
94106L  BG 3 | WASTE MANAGEMENT INC.. . 1 07/20/2020. | CALLED BY ISSUER at 101.000.......cccee | tovniiiniirarissinniinas . ..500,000 | ..........499,020 | ..............499,080 |....... 205 205 06/15/2029.
3899999, Total - Bonds - Industrial aNd MISCENANEOUS.......c.vouvvvsvsvsvsvsvssns vttt | 6,267,395 | ...... 6,199,960 1,027 0 1,027 |0 | 6,193,430 | | o (21,383) ] ....... (21,383) XXX
8399997. Tt - BONS - P 4.ttt sttt | 16,745,281 | ....16,652,137 (52,058) | ..o (Ll (52,058) | o0 | 16,665,491 |0 | (15,559) | .......(15,559) XXX
8399999. Total - Bonds el I 16,745,281 | ....16,652,137 | .....17,233,111 16,417,165 | oo | (52,058) (52,058) | o0 | 016,665,491 |0 [ (15,559) | ........(15,559) XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS......vvvvvsvsvsvsvsvvsis sttt | 16,745,281 XXX | 17,233,111 A6417,165 | o0 | o (52,058) | oo | e (52,058) | o0 | 1 16,665,491 |0 | (15,559) 15,559) XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch. DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
BANK OF AMERICA PROVIDENCE, RI . 756,056 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 756,056 | XXX
0399999, Total Cash on Deposit. XXX | XXX 0 0 756,056 | XXX
0599999. Total Cash XXX | XXX 0 0 756,056 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,167,443 | 4. April 703,399 | 7. July. 1,035,770 | 10. October. 904,827
2. February. 748,369 | 5. May. 593,938 | 8. August. 951,304 | 11. November. 905,573
3. March 543,211 | 6. June 627,230 | 9. September. 756,381 | 12. December. 756,056
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Annual Statement for the year 2020 ofthe  IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
All Other Money Market Mutual Funds
31607A 70 3 [FIDELITY INVMMKT GOVT-INST .o [ 12/30/2020 [ I 314,603
8699999. Total - All Other Money Market Mutual FUNGS............couiiiieiiiiecicscete ettt nens ..314,603
8899999. Total-Cash EQUIVAIENES e LR E bbbttt | erssess st eees 314,603
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= S 1C s 0 1D e 0
1E . .0 1G .. .0
2A . .0 2C .. .0
3A . .0 3C . .0
4A . 0 4C .. 0
5A . 0 5C .. .0
6 .0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1o AIBDAMAL e AL s | e | erbtb st | sttt enes | eetesse et | eriees
2. AIASKAL e A i | et | st et enes | cesess st ernns | ereenes st | seereres
3. Arizona...
4. Arkansas
5. CalIfOMNIA. ..o dOA | s | et bbbt | erienb ettt | enten ettt enes | eeresb et | erriees
6. Colorado....
7. Connecticut
8. DEIAWATE. ...t DE s | et | ettt | st enes | cereeress et | errenes
9. District of Columbia
10.  Florida
11, GeOIGia....ccceeveriecreieecreieieeins GA | e | ettt ettt b sttt s it b s et et s et et s s aebes s aetessntetebenaets | beruetesenaetesessetesessetesanies | setesassesesesaetesensesenenetes | cresensesesesetesaneteseneaetas | creraens
12. Hawaii
13.
14.
15.
16.
17.
18.
19.
20.
21.  Maryland....
22. Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana.
28.  Nebraska...
29.
30.  New Hampshire.
1. NBW UEBTISEY....ueveieceeieereeeeee N [ e | ettt a b s st ste b s saens | sesaebesassesesissetesasseaesanies | sesessniesesisaesesenseaessneaes | sresenseresesesesenesenenetesas | arenaens
32. New Mexico...
33.  New York
34, North Carolina.........ccocrvverennnnd NC | covivvine | e L N T W N B | | e | s | e
35.  North Dakota.
36.
37, OKIANOMAL ..o OK | i [ et enn | eeetent st | seesess et | shiest et | e
38.  Oregon
39.  Pennsylvania. .
40, RhOGE ISIANG. ... R s bbbt | etiess sttt | coeneeni ettt | enbeeb ettt | erianes
41.  South Carolina...
42.  South Dakota
43, TEMNESSER......oceeveririieierenne TN i | et | eeb it | dene s | bt | erienes
44.  Texas.
45.  Utah... .
46, VEIMONE.....ouiiierieririeinrreeee VT i | ettt | etitis st bttt | Heeneeni et | enbees et et | erianes
47.  Virginia
48.  Washington
49, WSt VIRGINIA. ... WV i | st | ess sttt | et | b | errenes
50.  Wisconsin..
51.  Wyoming.... K
52.  American Samoa...........ccccceene. AS [ s | et | erint sttt | denteneni et enes | ceteeb et | eriees
53.
54. .
55.  US Virgin Islands............cc.cco.u.... VL] s | et bbbtttk b st tntes | etesetetsaet et st en et bena | oesetetesneseten s s e benens | ebetenetetanes et st rennens | erreaes
56.  Northern Mariana Islands..
57.  Canada . .
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 |0
59.  Total XXX XXX 0 [0 [0 |
DETAILS OF WRITE-INS
BBOT. ittt erssneies | ceereterens | st RS e st | eett sttt | sresesi ettt | sereest et | s
5802.
5803. ..
5898. Summary of remaining write-ins for
line 58 from overflow page.... | XXX XXX 0 0 0 |
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).. XXX XXX 0 0 0
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